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ABSTRAK

Penelitian ini bertujuan untuk menganalisa pengaruh indikator kesehatan bank
menggunakan metode RGEC (Risk profile, Good Corporate Governance, Earnings,
Capital) terhadap return saham perusahaan bank yang terdaftar di Bursa Efek
Indonesia periode 2015 — 2019 menggunakan metode purposive sampling dan diolah
dengan aplikasi EViews yang di prokksikan dalam beberapa variabel. Hasil dari
penelitian ini adalah (1) Non Performing Loan berpengaruh positif signifikan
terhadap return saham. (2) Loan to Deposit Ratio berpengaruh negatif signifikan
terhadap return saham (3) Good Corporate Governance berpengaruh negatif
signifikan terhadap return saham (4) Return on Asset berpengaruh negatif signifikan
terhadap return saham, (5) Return on Equity, (6) Net Interest Margin (7) BOPO dan
(8) Capital Adequancy Ratio berpengaruh positif signifikan terhadap return saham.

Kata kunci : Risk profile, Good Corporate Governance, Earnings, Capital, Bursa
Efek Indonesia, return saham
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ABSTRACT

This study aims to analyze the effect of bank health indicators using the RGEC
(Risk profile, Good Corporate Governance, Earnings, Capital) method on stock
returns of bank companies listed on the Indonesia Stock Exchange for the 2015 -
2019 period using the purposive sampling method and processed with the EViews
application which proxy in several variables. The results of this study are (1) Non-
Performing Loan has a significant positive effect on stock returns. (2) Loan to
Deposit Ratio has a significant negative effect on stock returns (3) Good Corporate
Governance has a significant negative effect on stock returns (4) Return on Assets
has a significant negative effect on stock returns, (5) Return on Equity, (6) Net
Interest Margin (7) BOPO and (8) Capital Adequacy Ratio have a significant
positive effect on stock returns.

Keywords : Risk profile, Good Corporate Governance, Earnings, Capital, Indonesia
Stock Exchange, stock return
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