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ABSTRAK 

Penelitian bertujuan untuk menguji pengaruh ukuran Loan To Deposit 

Ratio, Return On Asset, Capital Aquacy Ratio, kurs, dan inflasi terhadap return 

saham. Objek penelitian ini menggunakan perusahaan Bank Umum Go Public 

yang terdaftar Di Bursa Efek Indonesia Periode 2016-2018. Teknik pengumpulan 

data yang digunakan dalam penelitian ini adalah purpose sampling sementara 

teknik analisis data yang digunakan dalam penelitian ini yaitu  statistik deskriptif, 

uji asumsi klasik, analisis regresi berganda, uji hipotesis. Hasil analisis menjukan 

bahwa Loan To Deposit Ratio dan Capital Aquacy Ratio berpengaruh negatif 

tidak signifikan terhadap return saham. Sedangkan Return On Asset berpengaruh 

positif dan siginifikan terhadap return saham. Sementara itu kurs berpengaruh 

negatif dan signifikan terhadap return saham. Inflasi berpengaruh positif dan tidak 

signifikan terhadap return saham. 

 

 

Kata kunci : Loan To Deposit Ratio, Return On Asset, Capital Adequacy Ratio, 

Kurs, Inflasi, dan Return Saham. 
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ABSTRACT 

 

This study aims to examine the effect of the size of the Loan To Deposit Ratio, 

Return On Assets, Capital Adequacy Ratio, exchange rates, and inflation on stock 

returns. The object of this study is a Public Bank company that is listed on the 

Indonesia Stock Exchange in the 2016-2018period. Data collection techniques 

used in this study are purpose sampling while data analysis techniques used in 

this study are descriptive statistics, classic assumption tests, multiple regression 

analysis, hypothesis testing. The results of the analysis show that the Loan To 

Deposit Ratio and Capital Adequacy Ratio have no significant negative effect on 

stock returns. While Return On Assets have a positive and significant effect on 

stock returns. Meanwhile the exchange rate has a negative and significant effect 

on stock returns. Inflation has a positive and not significant effect on stock 

returns. 

 

Keywords: Loan To Deposit Ratio, Return On Assets, Capital Aquacy Ratio, 

exchange rates, inflation, and Stock Return. 
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