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Abstrak

Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh analisis fundamental
terhadap return saham pada Bank Umum Kegiatan Usaha (BUKU) 3&4 dan BUKU 1&2 di
Indonesia. Penelitian ini merupakan penelitian kausatif dengan metode kuantitatif. Teknik
pengambilan sampel dilakukan dengan metode purposive sampling dengan jumlah sampel 18
BUKU. Penelitian ini menggunakan analisis regresi data panel dengan program stata versi 12.00.
Hasil penelitian menunjukkan bahwa return on equity (ROE), ‘price book value (PBV), dan capital
adequacy ratio (CAR) berpengaruh signifkan terhadap return saham pada BUKU 1&2, sedangkan
pada BUKU 3&4 variabel yang berpengaruh signifikan terhadap return saham adalah earning per

share (EPS).

Kata Kunci: Return On Asset (ROA), Return On Equity (ROE), Price Book Value (PBV), Price to
Earning Ratio (PER), Earning Per Share (EPS), Devidend Per Share (DPS),

Capital Adequacy Ratio (CAR), dan Return Saham



Abstract

This study aims to determine and analyze the effect of fundamental analysis on stock returns
in Commercial Banks Business Activities (BOOK) 3 & 4 and BOOK 1 & 2 in Indonesia.
This research is a causative study with quantitative methods. The sampling technique is
done by purposive sampling method with a total sample of 18 BOOKS. This study uses panel
data regression analysis with the standard.program version 12.00. The results showed that
return on equity (ROE), price bbok value (PBV), and capital adequacy ratio (CAR) had a
significant effect on stock returns in BOOK 1 & 2, while in BOOK 3 & 4 the variables that

significantly affected stock returns were earnings per share ( EPS).
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