DAFTAR ISI

PERSETUJUAN DOSEN PEMBIMBING SKRIPSI ... i
LEMBAR PENGESAHAN SKRIPSI.....oouiiiiiii ettt i
SURAT PERNY AT AAN ..ottt ettt e e e e e ettt a e e e e e e s s e a e e e e e e s s annsaaanereeeeeeaaans i
KATA PENGANT AR ...ttt ettt sera e e e e e e e e s ettt a e e e e e e e s s e st it e aeeaeeeessannnnneaaeeees \Y]
y = 1S 1 AN o OSSR Vi
N S I A e O S SRS Vil
[Nl I N B 1 Y O EESPR viil
DAFTAR GAMBAR ...ttt e e e e e e e e a e e e e e i s e bt e e e e e e e e e e ennnneees Xi
Nl I o Y ] PP Xii
N I S I N AV 1 o N S PP Xiil
[y o I N1 L 1 I PP 1
1.1  Latar Belakang Masalah............coouioiiiiiiiiii e 1
1.2 RUMUSAN MESAIAN ......couiiiiiiiii e 11
1.3 TUJUAN PENEIILIAN ..eeeiveeee ettt et e e e s e e enee b e nes 11
1.3 Manfaat Penelitian ..........ooouviiiiii e 11
BAB 1l TINJAUAN PUSTAKA L.ttt sttt te ettt nta e e aneennes 13
N - 1= I =T o PSSP 13
At R =T | € IS [0 | PR SRR 13
2.1.2  Pengertian RiSIKO KIedit.........cccoeiiiiiiiiie e e 14
2.1.3  Pengertian RiSIKO LIKUIAITAS .........ceeeiiiieiiiie e 15
2.1.4  Pengertian RiSIKO PaSar...........cccccoiiiiiiiie ettt 15
2.1.5  Pengertian Risiko Operasional .............cccoviveiiiie i i 16
2.1.6  Pengertian Nilai Perusahaan................ccccoiireiiiiiciiiies e 16

2.2 Penelitian TerdahUIU .........ccoiiiiiiii e 17
2.3 Kerangka BerpiKir..........cociiiiiiii ettt 19
A o 110 T0] (1] PSSO 19
2.4.1  Pengaruh Risiko Kredit Terhadap Nilai Perusahaan ...............ccccccovvveeiiieeiiieenn, 20
2.4.2  Pengaruh Risiko Likuiditas Terhadap Nilai Perusahaan................cccccceevvveeiinnnne, 20
2.4.3 Pengaruh Risiko Pasar Terhadap Nilai Perusahaan.............ccccooeveeiiiiiieeiiiiineennnnn, 20
2.4.4  Pengaruh Risiko Operasional Terhadap Nilai Perusahaan...............ccccccoevineennnn, 21

viii



BAB 1l METODE PENELITIAN ...ttt 22

3.1 JENIS PENEIILIAN ...ttt 22
3.2 ODJEK PENEILIAN. ..ot 22
3.3 Definisi dan Operasionalisasi Variabel ............cccoeiiiiiiiie 23
3.3.1  Definisi Variabel...........oooiiiiiiiiiei e 23
3.3.2.  Operasional Variabel PENelitian ..........ccccooiiiiiiiiiie e 23
3.4 Populasi dan SAMPEL..........oiiiiii i 25
3.5  Sumber Data dan Teknik Pengumpulan Data......cc....ccoeiierieiinniieniceee e 26
3.6 Teknik PengumpPUIAN DAt ........coiuiiiiiiiie et 27
T N - 4= [ £ PSS S 27
3.7.1  Analisis Regresi Data Panel ..o it 27
372 UJi ASUMSE KISTK .....eeeiiieiieiiiieiit e 28
3.7.3 - Metode Estimasi Regresi Data Panel .............ccccoooiiiiiiiii e, 29
374 UJE HIPOTESIS ...ttt ettt et 31
BAB IV HASIL PENELITIAN ..ottt e e e e e s s e e e e e e e s s et a e e e e e e e e e annneees 33
4.1 Deksripsi Data PENEITIAN .......ccuvieiirieiiiie ettt e 33
4.2 Uji Pemilihan Model Regresi Data Panel ..............ccocoeiiiie e 33
4.2.1  Model Common EFFECT.......ccoiiiiiii i e 33
4.2.2  Model FIXeA EFFECT ...uuiiiiiiiie etk 34
4.2.3  Model RaNAOM EFFECT.......cviiiiiiiii it e 35
4.3 Analaisis Regresi Data Panel...........c.oooiiieiiiie i e 36
4.3 UJE CNOW .ttt sttt et a bbb 36
T © T o - TU ] 1= T PSSP 37
4.4 Uji Prasyarat ANAlISIS.........cueeiiiriiiiie e ciee st see e stae e tae e sae e e srae e e saee e e aee e 38
4.4.1  Analisis Statistik DesKriptif..........cccovviiiiiiiii i 38
A U T N (o] 411 1] e S S SPPRSPPR 40
443  Uji MURIKOIINEAITIAS .. .c..eeiivveiiiie ettt irae ettt e e saaa e 40
4.4.4  Uji HeteroSKedastiSItas . .........cocvieeiiiieiiie ettt 41
4.45  Uji AULOKOTEIASI.......eeivieeiiie et 42
4.5 UJi SIGNITIKAN .oeeeiiic et e et e e et e e aee e 43
451  Uji Koefisien Determinasi (Adjusted R2) .......c.coooiiiiiiieiiiiiiee e 43
4.5.3  Uji Statistik Parsial(UJi 1) .......cooiiiiiieiiiiiie e 44
454  PembBANASAN .......ooiiiiiiii s 45



BAB V PENUTUP

5.1 KESIMPUIAN ..o

5.2 Saran.......

DAFTAR PUST AK A ettt ettt e st e



