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ABSTRAK

Mitha Icha Yanti, 2024: Pengaruh Rasio Nilai Pasar Dan Profitabilitas Terhadap
Harga Dan Return Saham Perbankan Yang Terdaftar Di BEI Pada Masa Pandemi
COVID-19. Skripsi, Jakarta: Program Studi S1 Manajemen, Fakultas Ekonomi,
Universitas Negeri Jakarta. Tim Pembimbing: Prof. Agung Dharmawan Buchdadi,
M.M., Ph.D. & M. Edo Suryawan Siregar, S.E., M.B.A.

Tujuan dari penelitian ini adalah untuk mengetahui Pengaruh Rasio Nilai Pasar Dan
Profitabilitas Terhadap Harga Dan Return Saham Perbankan Yang Terdaftar Di BEI
Pada Masa Pandemi COVID-19 (2020-2022). Rasio Nilai Pasar diproksikan
menggunakan Dividend Per Share (DPS) dan Earning Per Share (EPS). Sedangkan
rasio profitabilitas diproksikan menggunakan Return On Investement (ROI).
Penelitian ini menggunakan 12 perusahaan perbankan yang terdaftar di BEI sebagai
sampel penelitian. Metode pengambilan sampel yang digunakan yaitu teknik
purposive sampling. Teknik analisis yang digunakan adalah regresi data panel.
Penelitian ini juga menggunakan sampel tambahan yaitu pada periode sebelum
pandemi COVID-19 (2017-2019) sebagai pembanding. Hasil penelitian
menunjukkan bahwa Dividend Per Share (DPS) dan Earning Per Share (EPS)
berpengaruh positif dan signifikan terhadap Harga Saham selama pandemi COVID-
19, namun tidak berpengaruh terhadap Return Saham. Kemudian, Return On
Investment (ROI) tidak berpengaruh terhadap Harga Saham pada masa pra pandemi
maupun selama pandemi COVID-19, namun berpengaruh terhadap Return Saham.

Kata Kunci: Harga Saham, Return Saham, Dividend Per Share (DPS) dan Earning
Per Share (EPS), Return On Investment (ROI).
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ABSTRACT

Mitha Icha Yanti, 2024; The Effect Of Market Valuation And Profitability Ratio On
Prices And Returns Of Banking Shares Listed On The IDX During The COVID-19
Pandemic. Thesis, Jakarta: Bachelor of Management Study Program, Faculty of
Economics, Universitas Negeri Jakarta. Advisory Team: Prof. Agung Dharmawan
Buchdadi, M.M., Ph.D. & M. Edo Suryawan Siregar, S.E., M.B.A.

The aim of this research is to determine the influence of market value and profitability
ratios on the prices and returns of banking shares listed on the IDX during the COVID-
19 pandemic (2020-2022). The Market Value Ratio is proxied using Dividend Per
Share (DPS) and Earning Per Share (EPS). Meanwhile, the profitability ratio is
proxied using Return On Investment (ROI). This research uses 12 banking companies
listed on the IDX as research samples. The sampling method used was a purposive
sampling technique. The analysis technique used is panel data regression. This
research also uses an additional sample, namely in the period before the COVID-19
pandemic (2017-2019) as a comparison. The research results show that Dividend Per
Share (DPS) and Earning Per Share (EPS) have a positive and significant effect on
share prices during the COVID-19 pandemic, but have no effect on stock returns. Then,
Return On Investment (ROI) has no effect on stock prices during the pre-pandemic
period or during the COVID-19 pandemic, but it does affect stock returns.

Keywords: Share Price, Share Return, Dividend Per Share (DPS) and Earning Per
Share (EPS), Return On Investment (ROI).
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