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INTISARI

Penelitian ini dimaksudkan untuk mengetahui baik buruknya kinerja keuangan
perbankan yang dinilai dari  rasio CAMELS (CAR, NPL, NIM, ROA,BOPO,LDR dan
sensitivity ). Berdasarkan rasio CAMELS tersebut dapat diketahui pengaruh kinerja
keuangan   terhadap perubahan harga saham pada perusahaan perbankan di BEI
baik secara parsial maupun simultan.

Populasi dalam penelitian ini sebanyak 26 bank selama periode 2008 – 2010.
Berdasarkan teknik purposive sampling jumlah sampel yang digunakan sebanyak 24
bank selama periode 2008 – 2010. Sampel tersebut dianalisis dengan cara Statistik
Deskriptif. Kesimpulan dari hasil olah data tersebut dinyatakan bahwa variabel yang
berpengaruh dan signifikan adalah CAR, NPL, NIM,BOPO dan LDR karena nilai
signifikansinya dibawah 0,05 sedangkan ROA berpengaruh dan tidak sigifikan
karena nilai signifikansinya diatas 0,05.
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Analysis Influence of Financial Performance to Changes in the Banking
Company’s Stock Price on the Stock Exchange
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ABSTRACT

This study aimed to determine whether poor financial performance of banks rated CAMELS
ratio (CAR, NPL, NIM, ROA, BOPO, LDR and Sensitivity). Based on the CAMELS ratio can be
determined the effect of financial performance to changes in the banking company’s stock price
on the Stock Exchange either partially or simultaneously.

The population in this study were 26 banks over the period 2008 to 2010. Purposive sampling
technique based on the number of sample used 24 banks over the period 2008 to 2010. Sample
were analyzed by using descriptive statistics. Conclusions from the data if it is stated that an
influential and significant variables are the CAR, NPL, NIM, BOPO and LDR because the
significance is below 0.05, while ROA significant effect and not because of its significance value
above 0.05
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