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ABSTRAK

Nama : Refina Mawarli Yulianda

NIM : 2014410108

Judul : Pengaruh Fudamental Keuangan Perbankan Terhadap Harga
Saham Yang
Terdaftar Di Bursa Efek Indonesia.

Kata Kunci : Analisis Rasio Keuangan, Permodalan, Kualitas Kredit,
Likuiditas, Rentabilitas, Harga Saham.

Tujuan Penelitian ini adalah untuk menganalisis pengaruh rasio
keuangan Capital Adequacy Ratio (CAR), Non Performing Loan (NPL),
Loan Deposite Ratio (LDR), Return On Asset (ROA) terhadap harga
saham. Obyek dalam penelitian ini adalah Bank Bank Mandiri (Persero)
Tbk., Bank Rakyat Indonesia (Persero) Tbk., Bank Negara Indonesia
(Persero) Tbk., Bank Tabungan Negara Thk. pada periode 2014-2017.
Metode yang digunakan dalam penelitian. ini adalah  dengan
menggunakan analisis regresi berganda dengan uji hipotesis yaitu uji F
dan uji T. Sebelum menggunakan analisis regresi berganda, dilakukan
uji asumsi klasik terlebih dahulu.

Dari hasil uji hipotesis secara simultan (uji F) menunjukkan bahwa
Capital Adequacy Ratio (CAR), Non Performing Loan (NPL), Loan
Deposite Ratio (LDR), Return On Asset (ROA) terhadap harga saham
dengan tingkat signifikansi 0,024. Sedangkan berdasarkan hasil uji
hipotesis secara parsial (uji t) pada keempat Bank menunjukkan bahwa
variabel Capital Adequacy Ratio dan Non Performing tidak berpengaruh
signifikan terhadap Harga Saham karena memiliki probabilitas sebesar
0,557 dan 0,352 yang berarti berada di atas a sebesar 0.05. Sedangkan
variabel Loan Deposite Ratio- dan Return On Asset berpengaruh
signifikan terhadap Harga Saham karena memiliki probabilitas sebesar
0,038 dan 0,008 yang berarti berada di bawah o sebesar 0.05. Nilai
adjusted R2dalam model regresi ini diperoleh sebesar 0,611. Hal ini
menunjukkan bahwa besar pengaruh variabel independen yaitu Capital
Adequacy Ratio, Non Performing Loan, Loan Deposite Ratio, Return On
Asset terhadap variabel dependen Harga Saham sebesar 61,1%
sedangkan sisanya sebesar 38,9% dipengaruhi oleh faktor lain.

Jakarta, 1 Agustus 2019

Refina Mawarli Yulianda



ABSTRACT

Name: Refina Mawarli Yulianda

NIM: 2014410108

Title: The Effect of Banking Financial Fundamental on Stock Prices
Listed on the Indonesia Stock Exchange

Keywords: Financial Ratio, Capital Analysis, Credit Quality,
Liquidity, Rentability, Stock Price Analysis.

The purpose of this study was to analyze the effect of the financial
ratio of Capital Adequacy Ratio (CAR), Non Performing Loans (NPL),
Loan Deposite Ratio (LDR), Return On Assets (ROA) to stock prices.
The object of this study is Bank Mandiri (Persero) Tbk., Bank Rakyat
Indonesia (Persero) Tbk., Bank Negara Indonesia (Persero) Tbk., Bank
Tabungan Negara Tbk. in the 2014-2017 period. The method used in this
study is to use multiple regression analysis by testing the hypothesis that
is the F test and the T test. Before using multiple regression analysis, the
classic assumption test is done first.

From the results of simultaneous hypothesis testing (F test)
shows that the Capital Adequacy Ratio (CAR), Non Performing Loans
(NPL), Loan Deposite Ratio (LDR), Return On Assets (ROA) to stock
prices with a significance level of 0.024. While based on the results of
partial hypothesis testing (t test) on the four banks, it shows that the
Capital Adequacy Ratio and Non Performing variables do not have a
significant effect on Stock Prices because they have a probability of
0.557 and 0.352, which means above a of 0.05. While the variable Loan
Deposite Ratio and Return On Asset have a significant effect on Stock
Prices because it has a probability of 0.038 and 0.008 which means it is
below a of 0.05. The adjusted R2 value in this regression model is
obtained at 0.611. This shows that the-influence of the independent
variables is Capital Adequacy Ratio, Non Performing Loans, Loan
Deposite Ratio, Return On Assets to the dependent variable Stock Price
is 61.1% while the remaining 38.9% is influenced by other factors.
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