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Penelitian ini bertujuan untuk menguji dan menganalisis analisis pengaruh kinerja 

keuangan terhadap return saham. Populasi dalam penelitian ini adalah perusahaan 

sektor perbankan yang terdaftar di Bursa Efek Indonesia (BEI) periode 2019 

sampai 2021. Teknik pengumpulan data dilakukan berdasarkan sumber data yaitu 

data sekunder, sumber data di dapat dari laporan keuangan tahunan. Metode 

pengambilan sampel menggunakan metode purposive sampling. Jumlah sampel 

pada penelitian ini sebanyak 66 data observasi pada 22 perusahaan dalam kurun 

waktu 3 tahun. Metode analisis yang digunakan dalam penelitian ini 

menggunakan analisis regresi linier berganda dengan alat bantu aplikasi SPSS 23. 

Hasil dari penelitian ini menunjukkan bahwa earning per share dan net interest 

margin tidak berpengaruh terhadap return saham sedangkan, return on asset dan 

return on equity berpengaruh secara terhadap return saham. 

 

Kata Kunci: Earning Per Share, Return On Asset, Return On Equity, Net Interest 

Margin, return saham. 
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ABSTRACT 

 

 

THE EFFECT OF FINANCIAL PERFORMANCE ON STOCK RETURN 

(Case Study on Conventional Banking Companies Listed on the Indonesia 

Stock Exchange in the Period 2019-2021) 

 

By: 

NETTA OKSA DIVIYA 

 

This study purpose was to test the effect of Financial Performance on Stock 

Return. The population in this study were banking sector companies listed on the 

Indonesia Stock Exchange (BEl) for the period 2019 to 2021. Data collection 

techniques were based on data sources namely secondary data, obtained from 

Annual Financial Reports. The sampling method used was purposive sampling 

method. The number of samples in this study was 66 observation data on 22 

companies in a period of 3 years. The analysis method used in this study was 

Multiple Linear Regression Analysis assisted with SPSS version 23 application 

tools. The results of this study indicated that earning per share and net interest 

margin has no effect on stock return; meanwhile, return on assets and return on 

equity have an effect on stock return. 
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