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ABSTRACT 

The Effect of Coupon, Rating, Maturity, and Solvency on Banking Sector Bond 

Yields for 2017-2021 
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This research was conducted with the aim of testing whether there is influence from 

the Coupon, Rating, Maturity, and Solvency variabels on the banking sector's Bond 

Yields for 2017-2021. This study uses a quantitative method with the research 

object of the banking sector registered with the Indonesian Central Securities 

Depository for 2017-2021. Data from this study used secondary data taken from 

the official website of the Indonesian Central Securities Depository (KSEI) 

(www.ksei.co.id) as a determinant of samples and data. Researchers also use the 

website of PT. Indonesian Securities Rating Agency (https://pefindo.com/) to see 

the rating of each corporate bond under study. The data collection technique in this 

study used a purposive sampling technique, there were previously 33 banking 

companies with 111 bonds, which became 8 companies and 41 bonds. The data 

analysis technique used in this study is panel data regression analysis using Panel 

Data Estimation (chow test, Hausman test, and Lagrange multiplier test), Classical 

Assumption Test, and Hypothesis Test (coefficient of determination test, t test, and 

F test) with using Eviews 10 software. The results of this study show that Coupons 

and Ratings have a significant effect on Bond Yields, while Maturity and Solvability 

have no effect on Bond Yields. 
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