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ABSTRAK

Renold Sitohang, Penelitian ini dilakukan dengan tujuan untuk mengetahui
pengaruh Capital Adequacy Ratio, Loan To Deposite Ratio, Non Performing
Loan, Return on Equity, dan Devidend Per Share terhadap Perubahan Harga
Saham yang terdaftar di Bursa Efek Indonesia Periode 2012. Metode analisis yang
dipergunakan adalah metode analisis deskriptif dan metode analisis statistik yang
menggunakan alat analisi regresi Linear berganda, pengujian signifikan serentak
dan pengujian signifikan parsial.

Hasil Uji parsial (Uji-t) menunjukkan bahwa variable Capital Adequacy Ratio
berpengaruh terhadap variabel dependen yaitu Perubahan Harga Saham. Hal ini
sesuai dengan nilai signifikansi t hitung sebesar 2,440, nilai ini lebih besar dari
nilai t tabel sebesar 2,131. Hasil Uji Parsial (Uji-t) menunjukkan bahwa variabel
independent yaitu Capital Adequacy Ratio berpengaruh terhadap variabel
dependen yaitu Perubahan Harga Saham.Hasil Uji Parsial (Uji-t) menunjukkan
bahwa variabel Loan To Deposite Ratio berpengaruh signifikan terhadap
Perubahan Harga Saham. Hal ini sesuai dengan nilai signifikansi sebesar 2,440,
nilai ini lebih besar dari t tabel sebesar 2,131. Hasil Uji Parsial (Uji-t)
menunjukkan bahwa variabel, Non Performing Loan berpengaruh signifikan
terhadap Perubahan Harga Saham. Hal ini sesuai dengan nilai signifikansi sebesar
-2,352, nilai ini lebih besar dari t tabel sebesar 2,131. Hasil Uji Parsial (Uji-t)
menunjukkan bahwa variabel Return on Equity berpengaruh signifikan terhadap
Perubahan Harga Saham. Hal ini sesuai dengan nilai signifikansi sebesar 2,133,
nilai ini lebih besar dari t tabel sebesar 2,131. Hasil Uji Parsial (Uji-t)
menunjukkan bahwa variabel Devidend Per Share berpengaruh signifikan
terhadap Perubahan Harga Saham. Hal ini sesuai dengan nilai signifikansi sebesar
2,149, nilai ini lebih besar dari t tabel sebesar 2,131. Hasil penelitian ini
menunjukkan bahwa secara serentak dengan uji F dari lima variabel bebas
(Capital Adequacy Ratio, Loan To Deposite Ratio, Non Performing Loan, Return
on Equity, dan Devidend Per Share) terhadap variabel terikat (Perubahan Harga
Saham) dengan hasil F hitung 9,845 lebih besar dari F tabel yaitu 6,39. Dari hasil
uji F ini dapat dinyatakan bahwa Capital Adequacy Ratio, Loan To Deposite
Ratio, Non Performing Loan, Return on Equity, dan Devidend Per Share
berpengaruh signifikan terhadap Perubahan Harga Saham. Kemudian hasil
koefisien determinasi sebesar 0,513 hal ini menunjukkan bahwa variabel
dependen yaitu Perubahan Harga Saham dipengaruhi sebesar 51,3% sedangkan
sisanya 48,7% dipengaruhi oleh faktor lain.

Kata Kunci : Capital Adequacy Ratio, Loan To Deposite Ratio, Non
Performing Loan, Return on Equity, Devidend Per Share, Perubahan Harga
Saham
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ABSTRACT

Renold Sitohang, this study was conducted to determined the effect of the Capital
Adequacy Ratio, Loan to Deposite Ratio, Non Performing Loans, Return on Equity,
and Dividend per Share off Stock Price Changes listed in Indonesia Stock Exchange
period 2012. The analytical method used is descriptive analysis method and the
method of statistical analysis using a multiple linear regression analysis, significant
testing and testing simultaneous partial significant. Partial Test Results (t-test)
showed that the Capital Adequacy Ratio variables affect the dependent variable is the
stock price changes. This is consistent with the significant value t count of 2,440, this
value is greater than t table value of 2.131. Partial Test Results (t-test) showed that
the independent variable is Capital Adequacy Ratio affects the dependent variable is
the price change in Stock Price. Partial Test (t-test) showed that the variables
Deposite Ratio Loan To a significant effect on stock price changes. This is consistent
with a significance value of 2.440, this value is greater than t table is 2.131. Partial
Test Results (t-test) showed that variable, non-performing loans significantly
influence the stock price changes. This is consistent with the significant value of -
2.352, this value is greater than t table is 2.131. Partial Test Results (t-test) indicates
that the variable Return on Equity significant effect on stock price changes. This is
consistent with a significance value of 2.133, this value is greater than t table is
2.131. Partial Test Results (t-test) showed that the variables significantly dividend per
share of Stock Price Changes. This is consistent with a significance value of 2.149,
this value is greater than t table is 2.131. Results of this study indicate that the F-test
simultaneously from five independent variables (Capital Adequacy Ratio, Loan To
Deposite Ratio, Non Performing Loan, Return on Equity, and dividend per share) on
the dependent variable (Stock Price Changes) with results calculated F 9.845 greater
than F table is 6.39. From the results of the F test can be stated that the Capital
Adequacy Ratio, Loan To Deposite Ratio, Non Performing Loan, Return on Equity,
and dividend per share significantly influence the stock price changes. Then the
coefficient of determination of 0.513 indicating that the dependent variable is the
price change of 51.3% shares influenced while the remaining 48.7% is influenced by
other factors.

Keywords: Capital Adequacy Ratio, Loan To Deposite Ratio, Non-performing
Loans, Return on Equity, Dividend per Share, Changes in Stock Price
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