
ANALISIS PENGARUH FAKTOR FUNDAMENTAL TERHADAP 
RETURN SAHAM SUB SEKTOR PERBANKAN 

KONVENSIONAL YANG TERDAFTAR DI BURSA EFEK 
INDONESIA 

 

 
SKRIPSI 

 

 

 

 

Nama  : Putri Indriani 

NIM           : 43117010309 

 

 

PROGRAM STUDI MANAJEMEN 
FAKULTAS EKONOMI DAN BISNIS 

UNIVERSITAS MERCU BUANA 
JAKARTA 

2021

https://lib.mercubuana.ac.id/



 

ii 
 

 

 

https://lib.mercubuana.ac.id/



 

iii 
 

 

  

 

 

 

 

 

  

 

 

 

 

 

 

iii 

https://lib.mercubuana.ac.id/



 

iv 
 

ABSTRAK 

Penelitian ini dilakukan untuk menganalisis dan mengetahui pengaruh Non Performing 

Loan (NPL), Loan to Deposit Ratio (LDR), Biaya Operasional Terhadap Pendapatan 
Operasional (BOPO), dan Capital Adequacy Ratio (CAR terhadap return saham pada 
perusahaan sub sektor perbankan umum konvensional yang terdaftar di Bursa Efek 
Indonesia periode 2019.  Pemilihan sampel yang digunakan dalam penelitian ini 
menggunakan metode purposive sampling.  Dari populasi sebanyak 40 didapatkan 
sampel sebanyak 39 perusahaan.  Data penelitian diperoleh dari yahoo finance.com dan 
Otoritas Jasa Keuangan (OJK). Metode penelitian yang digunakan adalah regresi linear 
berganda dan penelitian ini menggunakan data cross section. Hasil penelitian ini 
menunjukkan bahwa nilai adjusted R squared sebesar 0,89 yang artinya variabel 
independen yang digunakan dalam penelitian ini berpengaruh sebesar 89% terhadap 
variabel dependen. Secara parsial variabel NPL dan LDR berpengaruh negatif 
signifikan, sedangkan variabel BOPO dan CAR berpengaruh positif signifikan 
terhadap return saham. 

Kata Kunci: Return Saham, Non Performing Loan, Loan to Deposit Ratio, Biaya 
Operasional Terhadap Pendapatan Operasional, dan Capital Adequacy Ratio. 
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ABSTRACT 

This research was conducted to analyze and determine the effect of Non Performing 

Loans (NPL), Loan to Deposit Ratio (LDR), Operational Costs to Operating Income 

(BOPO), and Capital Adequacy Ratio (CAR) on returns stock in listed conventional 

commercial banking sub-sector companies. in the Indonesia Stock Exchange for the 

period 2019. The sample selection used in this study used a purposive sampling 

method.  From a population of 40, a sample of 39 companies was obtained. Research 

data was obtained from yahoo finance.com and the Financial Services Authority 

(OJK). Multiple linear regression and this study use crosssection data. The results of 

this study indicate that the value is adjusted R squared 0.89, which means that the 

independent variable used in this study has an effect of 89% on the dependent variable. 

Partially the NPL variable and LDR has a significant negative effect, while the BOPO 

and CAR variables have a significant positive effect on returns stock. 

 

Keywords: Return Stock, Non Performing Loans, Loan to Deposit Ratio, Operational 

Costs to Operating Income, and Capital Adequacy Ratio. 
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