ABSTRACT

This research aims to examine the influence of Capital Adequacy Ratio (CAR), Loan
to Deposit Ratio (LDR), and Non Performing Loan (NPL) either partially or
simultaneous to the share price period 2007-2011 in the banking company listed on
the Indonesia Stock Exchange. The population in this research is all banking
company listed on the Indonesia Stock Exchange in the period 2007-2011. The total
research sample of 13 banking companies are determined through purposive
sampling. Independent variable in this research is Capital Adequacy Ratio (CAR),
Loan to Deposit Ratio (LDR), Non Performing Loan (NPL), and simultaneous. The
dependent variable in this research is share price. Data analysis was performed with
classic assumptions testing and hypothesis testing with multiple linear regression
model. Testing of the classic assumptions that used in this research include normality
test, multicollinearity, heteroscedasticity, and autocorrelation. Conclusion of the
classical assumptions testing are examined normally distributed data, free of
autocorrelation, free from multicollinearity, and free from heteroscedasticity. The
results of multiple linear regression test, a score Sig. to variable Capital Adequacy
Ratio (CAR), Loan to Deposit Ratio (LDR), Non Performing Loan (NPL) is smaller
than that used o. of 0.05 or 5%. That is, partially, share price is influenced by Capital
Adequacy Ratio (CAR), Loan to Deposit Ratio (LDR), and Non Performing Loan
(NPL). Value Sig. to simultaneously obtain 0.000 and this value is smaller than 0.05.
That is, share price was affected simultaneously by the three variables, namely
Capital Adequacy Ratio (CAR), Loan to Deposit Ratio (LDR), Non Performing Loan
(NPL).

Keywords: Capital Adequacy Ratio (CAR), Loan to Deposit Ratio (LDR), Non
Performing Loan (NPL), and share price.
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ABSTRAK

Tujuan penelitian ini adalah untuk mengetahui pengaruh Capital Adequacy Ratio
(CAR), Loan to Deposit Ratio (LDR), dan Non Performing Loan (NPL) baik secara
parsial maupun simultan terhadap harga saham pada perusahaan perbankan perioda
2007-2011 yang terdaftar di Bursa Efek Indonesia. Populasi dalam penelitian ini
adalah seluruh perusahaan perbankan yang terdaftar di BEI pada tahun 2007-2011.
Total sampel penelitian adalah 13 perusahaan perbankan yang ditentukan melalui
purposive sampling. Variabel independen penelitian ini adalah Capital Adequacy
Ratio (CAR), Loan to Deposit Ratio (LDR), Non Performing Loan (NPL), dan
simultan. Variabel dependen penelitian ini adalah harga saham. Analisis data
dilakukan dengan uji asumsi klasik dan pengujian hipotesis dengan model regresi
linear berganda. Pengujian asumsi Kklasik yang digunakan dalam penelitian ini
meliputi uji normalitas, multikolinearitas, heteroskedastisitas, dan autokorelasi.
Simpulan dari uji asumsi klasik yang dilakukan adalah data yang diteliti berdistribusi
normal, terbebas dari autokorelasi, terbebas dari multikolinearitas, dan terbebas dari
heteroskedastisitas. Hasil pengujian regresi linear berganda, didapatkan nilai Sig.
untuk variabel Capital Adequacy Ratio (CAR), Loan to Deposit Ratio (LDR), dan
Non Performing Loan (NPL) lebih kecil dibandingkan a yang digunakan sebesar
0,05 atau 5%. Artinya, secara parsial, harga saham dipengaruhi oleh Capital
Adequacy Ratio (CAR), Loan to Deposit Ratio (LDR), dan Non Performing Loan
(NPL). Nilai Sig. untuk simultan didapat 0,000 dan nilai ini lebih kecil dari 0,05.
Artinya, harga saham dipengaruhi secara simultan oleh Capital Adequacy Ratio
(CAR), Loan to Deposit Ratio (LDR), dan Non Performing Loan (NPL).

Kata kunci: Capital Adequacy Ratio (CAR), Loan to Deposit Ratio (LDR), Non
Performing Loan (NPL), dan harga saham.
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