DAFTAR ISl

HALAMAN JUDUL ...t i

SURAT PERNYATAAN. ...ttt I

LEMBAR PENGESAHAN SKRIPSI ..o, i
ABSTRAK s 0\
ABSTRACT L.t %

KATA PENGANTAR ..o Vi
DAFTAR IST ... viii
DAFTAR TABEL ...t Xi
DAFTAR GAMBAR ...t xii
DAFTAR LAMPIRAN ..ot Xiii

BAB | PENDAHULUAN

A, Latar BelaKang ......ccccovoiiiicicce e 1
B.  RUMUSAN MaSalah ..........cccoiviiiiiiiiice s 10
C.  Tujuan Penelitian ... 10
D.  Kontribusi PeNelitian...........ccceoviiiiieiise e 11

BAB Il KAJIAN PUSTAKA, KERANGKA PEMIKIRAN, DAN HIPOTESIS

A, K@Jian PUSEAKA .....ccveeiviiiciiiccie ettt 12
1. Manajemen KEUANJAN........cciuieiiieiieeiee it e sttt sre e sre e sireenree 12
a. Pengertian Manajemen Keuangan...........ccoceovverinieieneneneseseniens 12

b. Fungsi Manajemen Keuangan...........cccooevererinenieienenenie e 13

2. BanK ... s 14
a. Pengertian Bank ..........cccocviiiiiic i 14

D. FUNGST BANK.....coiiiiiiiiie e 14

C. Tujuan Perbankan...........ccocoiiiiiiiiiiie s 16

d. Jenis dan Usaha Bank..........ccccooeiieiiiiniiinice e 16

€. MOodal USaha ........cooiiiiiii s 19

3. RASIO KEUANJAN ....ocviiiieiiieie e 22

viii

http://digilib.mercubuana.ac.id/



a. Capital AdequacCy RAtIO ..........ccccevirieiiiiiece s 22
b. Beban Operasional dan Pendapatan Operasional..................cc.ce...... 23
C. NON Perfoming LOAN........ccceiuviieiieie e 24
d. Loan To DeposSit RAtIO .......ccccviieiieie e 24
€. Net INtereSt Margin ........ccooveieiieiieiece s 25
4. RetUrn SANAM ......ooiii e 25
a. Pengertian Pasar Modal.............c.cccoviiiiiicii i 25
D, SANAM .. 28
C. Pengertian Return Saham ...........ccoceeoeienineniiinieeeee e 30
5. SIgnalling TREOIY ......cciiiiiiiecce e 37
Penelitian terdanulU...........cccooeiiiiiii e 38
Kerangka PEMIKITAN .......cccociuiiieiice e 42
Pengembangan HIPOTESIS .........ccoiiiiiiiieicee e 42
a. Pengaruh Capital Adequacy Ratio ..........cccccovereriiniiiiienc s 42
b. Pengaruh Beban Operasional dan Pendapatan Operasional............. 43
c. Pengaruh Non Perfoming Loan...........cccccoveviiieiiece s 44
d. Pengaruh Loan To Deposit RALIO..........cccovirireniniiieec e 45
e. Pengaruh Net Interest Margin .........cccooeverenenieninieienene e 46

BAB Il METODE PENELITIAN

A
B.
C.

Waktu dan Tempat Penelitian .............cccoovivieiiie i 47
Desain Penelitian..........ccooo it s 47
Definisi dan Operasionalisasi Variabel ............c.ccocoiiiiiini, 47
1. Definisi Variabel ... 48
2. Operasionalisasi Variabel...........ccccooeiiiiiieiiie e 49
Populasi dan SAMPel ........ccooiiiiiiii e 50
Teknik Pengumpulan Data..........cccoeoveeiiieiiiieiic e 53
MELOUE ANANISIS .....eeviiiiecieeie et ee s 54
1. ANalisis DeSKIIPLIT .......ooviiiiiiiecee e 54
2. Analisis Data Panel ..o 55

a. Pemilihan Model ..o 57

IX

http://digilib.mercubuana.ac.id/



b. Pengujian MOdel ..........coiiiiiiice e 61
C. Pengujian HIPOESIS.......ccoiiiiiiiieieice e 62

BAB IV HASIL DAN PEMBAHASAN

A.  Gambaran Umum (Institusi/Perusahaan/Responden)...........cccccocenvreninnn. 66
B.  ANalisis DeSKIIPLIT .........ociiiiiiiiee s 81
C. Model Regresi Data Panel...........ccoeiveiiiieiieiecic e 83
1. Model Common EFfECt ........ccooviiiiiiieee s 83
2. Model FiIXed EFfECt .......cccveiiiieiiee e 84
3. Model Random EffecCt.........ccoviiiiiiieiiee e 87
D. Pemilihan Model Regresi Data Panel ............ccccccooveiiiiiiicccicce e, 88
L. UJi CROW ..ottt 88
2. Uji Lagrange MUILIPHET .........oociiiiiiiee e 89
E.  Analisis Model Regresi Data Panel............ccccoooiiiiiiiiniiicc e 90
L UJEF e 91
2. KOefiSien DetermMiNasi .......cooevveiieiieieieiieie e 91
F.  Pembahasan Hasil Penelitian ............cccocooiiiieiiiiie i 93
1. Pengaruh CAR Terhadap Return Saham .........cccccooviiiiiiiiciin 93
2. Pengaruh BOPO Terhadap Return Saham..........ccccceeviveiieie e, 95
3. Pengaruh NPL Terhadap Return Saham ...........cccccoovvevveieiieceeie s, 96
4. Pengaruh LDR Terhadap Return Saham...........ccccooviiiiniiencicnenen 98
5. Pengaruh NIM Terhadap Return Saham.........c.ccocvovniniinencnene 99

BAB V KESIMPULAN DAN SARAN

A, KESIMPUIAN L 101

B.  SAIAN....e e 102

DAFTAR PUSTAKA ..ottt anaenna e e 103

LAMPIRAN ...ttt ettt te et e s teeteeneenreeseaneenneenseens 107
X

http://digilib.mercubuana.ac.id/



	6. Daftar Isi
	6. Daftar Isi 2



