ABSTRACT

Lina Parlina. 150221100103. Factors that Affect Abnormal Returns in Banking
Companies. Under the guidance of Junaidi, S.E., M.Sc., Ak.

The purpose of this study was to determine the effect of Return On Equity
(ROE), Debt to Equity Ratio (DER), Debt Ratio (DR), and Loan to Deposit Ratio
(LDR), to Abnormal Return. The data used in this study are secondary data in the
form of company financial statements obtained through the IDX website in 2014-
2015 and stock price lists at www.yahoo.finance.com. The population in this study is
a Banking Company listed on the IDX. Sampling in this study used a purposive
sampling method, based on predetermined criteria even though the samples
obtained were 12 companies. The analytical method used in this study is multiple
linear regression analysis. The results showed that Return On Equity (ROE) had a
positive and significant effect on abnormal return. Debt to Equity Ratio (DER) and
Debt Ratio (DR) have a positive and not significant effect on abnormal return. Loan
to Deposit Ratio (LDR) has a negative and significant effect on abnormal return.

Keywords: Return On Equity (ROE), Debt to Equity Ratio (DER), Debt Ratio
(DR), and Loan to Deposit Ratio (LDR), and Abnormal Return



ABSTRAK

Lina Parlina. 150221100103. Faktor — Faktor yang MempengaruhiAbnormal Return
Pada Perusahaan Perbankan. DibawahbimbinganJunaidi, S.E., M.Si., Ak.

TujuanpenelitianiniadalahuntukmengetahuipengaruhReturn On Equity (ROE),
Debt to Equity Ratio (DER), Debt Ratio (DR),dan Loan to Deposit Ratio (LDR),
terhadapAbnormal Return. Data yang digunakandalampenelitianiniadalah data
sekunderberupalaporankeuanganperusahaan yang diperolehmelaluiwebsite  BEI
pada tahun 2014 — 2015 dan daftar hargasaham di www.yahoo.finance.com.
Populasidalampenelitianiniadalah Perusahaan Perbankan yang terdaftar di BEI.
Pengambilansampeldalampenelitianinimenggunakanmetodepurposive sampling,
berdasarkankriteria yang telahditetapkanjumalahsampel yang diperolehsebanyak 12
perusahaan.Metodeanalisis yang digunakandalampenelitianiniadalahanalisisregresi
linier berganda. Hasil penelitanmenunjukkanReturn On  Equity (ROE)
berpengaruhpositif dan signiifkanterhadapabnormal return. Debt to Equity Ratio
(DER) dan Debt Ratio (DR)berpengaruhpositif dan tidaksignifikanterhadap abnormal
return. Loan to Deposit Ratio (LDR) berpengaruhnegatif  dan
signifikanterhadapabnormal return.

Kata Kunci :Return On Equity (ROE), Debt to Equity Ratio (DER), Debt Ratio
(DR),dan Loan to Deposit Ratio (LDR), dan Abnormal Return
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