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THE EFFECT OF ASSESSMENT OF BANKING HEALTH 

LEVEL ON STOCK PRICES IN BANKING COMPANIES 
 

 

By Rahayu Pangesti 

 

 

Abstract 

 

 

This quantitative study aims to determine the effect of risk profile, good corporate 

governance, earnings, and capital on stock prices in banking companies. The 

objects selected in this study are banking companies listed on the Indonesia Stock 

Exchange using a sample of 37 companies during the 2016-2020 period. The data 

analysis technique uses Panel Data Regression Analysis with E-Views 12 and a 

significance level of 5%. The results obtained from this study are the Risk Profile 

with Non Performing Loan (NPL) proxy has no effect on stock prices, Good 

Corporate Governance has a negative effect on stock prices, Earnings with Return 

On Assets (ROA) proxy has a positive effect on stock prices, Capital has no effect 

to stock prices. 

 

Keywords : Stock Prices, Risk Profile, Good Corporate Governance, Earnings,  

                  and Capital.  
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PENGARUH PENILAIAN TINGKAT KESEHATAN 

PERBANKAN TERHADAP HARGA SAHAM PADA 

PERUSAHAAN PERBANKAN 
 

 

Oleh Rahayu Pangesti 

 

 

Abstrak 

 

 

Penelitian kuantitatif ini bertujuan untuk mengetahui pengaruh risk profile, good 

corporate governance, earnings, dan capital terhadap harga saham pada 

perusahaan perbankan. Objek yang dipilih pada penelitian ini adalah perusahaan 

perbankan yang terdaftar di Bursa Efek Indonesia dengan menggunakan sampel 

berjumlah 37 perusahaan selama periode 2016-2020. Teknik analisis data 

menggunakan Analisis Regresi Data Panel dengan E-Views 12 dan tingkat 

signifikansi 5%. Hasil yang diperoleh dari penelitian ini adalah Risk Profile dengan 

proksi Non Performing Loan (NPL) tidak berpengaruh terhadap harga saham, Good 

Corporate Governance berpengaruh negatif terhadap harga saham, Earnings 

dengan proksi Return On Assets (ROA) berpengaruh positif terhadap harga saham, 

Capital tidak berpengaruh terhadap harga saham. 

 

Kata kunci : Harga Saham, Risk Profile, Good Corporate Governance, Earnings,  

          dan Capital. 
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