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ABSTRACT

This study aims to test and empirically analyze the risk profile, good corporate
governance, earnings and capital affect the price of banking shares listed on the Indonesia
Stock Exchange (IDX). The determination of the sample of this study used a purposive
sampling technique so that the total sample of 21 companies was obtained over 3 periods,
namely 2016-2018. The data analysis technique used is Partial Least Square (PLS). The
results showed that earnings that were proxied using ROA had a significant effect on stock
price while risk profile, good corporate governance and capital had no significant effect on
stock price.

Keywords: risk profile, good corporate governance, earnings, capital, stock price

ABSTRAK

Penelitian ini bertujuan untuk menguji dan menganalisis secara empiris risk profile,
good corporate governance, earnings dan capital berpengaruh terhadap harga saham
perbankan yang terdaftar di Bursa Efek Indoensia (BEI). Penentuan sampel penelitian ini
menggunakan teknik purposive sampling sehingga didapatkan jumlah sampel sebanyak 21
perusahaan selama 3 periode yaitu tahun 2016-2018. Teknik analsisis data yang digunakan
adalah Partial Least Square (PLS). Hasil penelitian menunjukan bahwa earnings yang
diproksikan menggunakan ROA berpengaruh signifikan terhadap harga saham sedangkan
risk profile, good corporate governance dan capital tidak berpengaruh signifikan terhadap
harga saham.

Kata Kunci: risk profile, good corporate governance, earnings, capital, harga saham
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