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ABSTRACT 

 

The research conducted is useful to determine the assessment of 
the effect of bank health levels on stock returns in banks listed on the 
IDX in 2017-2022. The free variables used include Return On Asset, 
Capital Adequacy Ratio and Non Performing Loan, while the bound 
variable is stock return. This study used 20 samples of banking 
companies in 2017 – 2022 which were taken using purposive sampling 
techniques. Multiple linear analysis with SPSS test version 26 as a 
static test tool in this study. Based on a series of data testing processes, 
it was concluded that the research output was partially the Return On 
Asset and The Capital Adequacy Ratio has an influence on stock 
returns while Non Performing Loans have no influence on stock 
returns. Meanwhile, simultaneously, it can be concluded that ROA, 
CAR, and NPL have an influence on stock returns. 
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ABSTRAK 

 

Penelitian yang dilakukan berguna untuk mengetahui 

penilaian pengaruh tingkat kesehatan bank terhadap return saham 

pada perbankan yang terdaftar di BEI Tahun 2017-2022. Variabel 

bebas yang digunakan diantaranya Return On Asset, Capital 

Adequacy Ratio dan Non Performing Loan, sedangkan variabel 

terikat yaitu return saham. Penelitian ini menggunakan 20 sampel 

perusahaan perbankan tahun 2017–2022 yang diambil 

menggunakan teknik purposive sampling. Analisis linier berganda 

dengan dilakukan uji SPSS versi 26 sebagai alat uji stastistik 

dalam riset ini. Berdasarkan serangkaian proses pengujian data , 

maka ditarik kesimpulan bahwa output penelitian secara parsial 

adalah Return On Asset dan Capital Adequacy Ratio memiliki 

pengaruh terhadap return saham sedangkan Non Performing Loan 

tidak memiliki pengaruh terhadap return saham. Sedangkan 

secara simultan dapat disimpulkan bahwa ROA, CAR, dan NPL 

memiliki pengaruh terhadap return saham. 
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