ABSTRAK

Penelitian ini bertujuan mengetahui dan menganalisis pengaruh tingkat kesehatan
bank yang dilihat dari Risk Profile, Good Corporate Governance (GCG), Earnings,
dan Capital terhadap harga saham pada bank go public di BEI tahun 2012-2016.
Risk Profile diukur dari Non Performing Loan (NPL) dan Loan to Deposit Ratio
(LDR), Good Corporate Governance diukur dari peringkat GCG, Earnings diukur
dari Return on Assets (ROA) dan Net Interest Margin (NIM), dan Capital diukur
dari Capital of Adequacy Ratio (CAR). Sampel dari penelitian ini sebanyak 29 bank
dari sektor perbankan, khususnya bank go public di BEI yang aktif dan rutin
menerbitkan laporan keuangan dari tahun 2012-2016. Teknik analisis yang
digunakan dalam penelitian ini adalah regresi berganda. Hasil dari penelitian ini
menunjukkan bahwa secara simultan NPL, LDR, GCG, ROA, NIM, dan CAR
berpengaruh terhadap harga saham. Hasil secara parsial menunjukkan NPL
berpengaruh negatif signifikan terhadap harga saham, sedangkan LDR, ROA, dan
NIM berpengaruh positif signifikan terhadap harga saham, tetapi GCG dan CAR
tidak berpengaruh terhadap harga saham. Besar pengaruh dari NPL, LDR, GCG,
ROA, NIM, dan CAR terhadap harga saham adalah 43,7%, sisanya 56,3%
dipengaruhi oleh variabel lain diluar penelitian ini.
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ABSTRACT

This research purposes to determine and analyze the effect of bank health level seen
from Risk Profile, Good Corporate Governance (GCG), Earnings, and Capital
towards go public bank stock price at IDX in the year of 2012-2016. Risk Profile is
measured from Non Performing Loan (NPL) and Loan to Deposit Ratio (LDR),
Good Corporate Governance is measured from GCG rating, Earnings is measured
from Return on Assets (ROA) and Net Interest Margin (NIM), and Capital is
measured from Capital of Adequacy Ratio (CAR). The sample of this research is 29
bank from banking sector, especially go public bank at IDX which actively and
routinely published financial report from 2012-2016. The analysis technique used
in this research is multiple linear regression. The results of this research indicate
simultaneously NPL, LDR, GCG, ROA, NIM, and CAR effect on stock prices.
Partially, NPL have significant negative effect on stock price, while LDR, ROA, and
NIM have significant positive effect on stock price, but GCG and CAR have no effect
on stock price. The effect of NPL, LDR, GCG, ROA, NIM, and CAR on stock price
Is 43.7%, the remaining 56.3% is influenced by other variables outside this
research.
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