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ABSTRAK

Rewang Budi Prasetyo (202010325157). Determinan Price to Book Value Pada
Perusahaan Perbankan Di BEI Periode 2017-2023.

Penelitian ini bertujuan untuk mengetahui pengaruh dari profitabilitas, ukuran
perusahaan dan struktur modal terhadap price to book value pada perusahaan
perbankan. Metode penelitian yang digunakan yaitu penelitian kuantitatif dimana
artinya adalah metode yang digunakan untuk mengumpulkan atau mencari data
dalam bentuk angka. Teknik sampling yang digunakan yaitu memakai teknik
purpose sampling atau pengambilan sampel berdasarkan pertimbangan dan
penilaian atas kriteria yang sudah ditentukan. Analisis data menggunakan software
Eviews 12 dan dilakukan pengujian yaitu metode analisis data (deskriptif ), Metode
estimasi model regresi dilakukan melalui tiga pendekatan yaitu common effect
model, fixed effect model, random effect model, pemilihan data panel menggunakan
uji chow dan uji hausman, uji multikolinieritas dan heteroskedestisitas, Analisis
Regresi Linear Berganda yaitu koefisien determinasi atau R-Square (R? ), Uji
Kecocokan Model (Goodness Of Fit) dan pengujian hipotesis yaitu uji t dan uji F.
Berdasarkan hasil uji hipotesis, nilai koefisien dari profitabilitas sebesar 0,004,
sedangkan nilai signifikansi sebesar 0,585, dinyatakan tidak adanya pengaruh
terhadap price to book value. Berdasarkan hasil uji hipotesis, nilai koefisien dari
ukuran perusahaan sebesar 0,315, sedangkan nilai signifikansi sebesar 0,009,
dinyatakan adanya pengaruh dan signifikan terhadap price to book value.
Berdasarkan hasil uji hipotesis, nilai koefisien dari struktur modal sebesar 0,000,
sedangkan nilai signifikansi sebesar 0,045, dinyatakan adanya pengaruh dan
signifikan terhadap price to book value. Berdasarkan hasil dari uji f, nilai F-statistic
sebesar 47,1727 dengan nilai prob (F-statisctic) sebesar 0,000. Maka dinyatakan
variabel independen adanya pengaruh dan signifikan secara simultan terhadap
variabel dependen.

Kata kunci: profitabilitas, ukuran perusahaan, struktur modal, price to book value
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ABSTRACT

Rewang Budi Prasetyo (202010325157). Determinants of Price to Book Value in
Banking Companies on the IDX for the 2017-2023 Period.

This study aims to determine the effect of profitability, company size and capital
structure on price to book value in banking companies. The research method used
is quantitative research which means it is a method used to collect or search for
data in the form of numbers. The sampling technique used is using purpose
sampling technique or sampling based on consideration and assessment of
predetermined criteria. Data analysis using Eviews 12 software and testing is
carried out, namely data analysis methods (descriptive), regression model
estimation methods are carried out through three approaches, namely the common
effect model, fixed effect model, random effect model, panel data selection using the
chow test and hausman test, multicollinearity and heteroscedestity tests, Multiple
Linear Regression Analysis, namely the coefficient of determination or R-Square
(R2), Model Fit Test (Goodness Of Fit) and hypothesis testing, namely the t test and
F test. Based on the results of hypothesis testing, the coefficient value of profitability
is 0.004, while the significance value is 0.585, it is stated that there is no effect on
price to book value. Based on the results of hypothesis testing, the coefficient value
of company size is 0.315, while the significance value is 0.009, it is stated that there
is an influence and significant on price to book value. Based on the hypothesis test
results, the coefficient value of capital structure is 0.000, while the significance
value is 0.045, it is stated that there is an influence and significant on price to book
value. Based on the results of the f test, the F-statistic value is 47.1727 with a prob
(F-statisctic) value of 0.000. It is stated that the independent variable has a
simultaneous and significant influence on the dependent variable.

Keywords: profitability, company size, capital structure, price to book value
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