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THE INFLUENCE OF LIQUIDITY, ASSET QUALITY, SENSITIVITY TO
MARKET RISK, EFFICIENCY, PROFITABILITY TOWARDCOMPOSITION
OF CORE CAPITAL IN GO PUBLIC
INDONESIAN BANKS.

ABSTRACT

Chandra Saifuddin
STIE Perbanas Surabaya
Email : chandrasaifuddin@gmail.com

The purpose of the research is to determine IPR, LDR, LAR, APB,
NPL, IRR, PDN, BOPO, FBIR, and ROA simultaneously and partially have
significant influence toward Composition of Core Capital. And wether the effect
of partially have a significant influence toward Composition of Core Capital.

This research explains how the independent variables causing the
dependent variable. Independent variables are IPR, LDR, LAR, APB, NPL, IRR,
PDN, BOPO, FBIR, and ROA while the independent variable is Composition of
Core Capital. The subject of the research there are PT Bank Rakyat Indonesia
(Persero), Tbk, PT Bank Mandiri (Persero), Tbk, PT Bank Central Asia, Tbk, PT
Bank Negara Indonesia (Persero), Tbk. And the technique used in this research is
multiple linier regression.

The result of this research showed thatlPR, LDR, LAR, APB, NPL,
IRR, PDN, BOPO, FBIR, and ROA simultaneously have a significant influence
toward composition of core capital. Partially NPL and PDN have a significant
influence toward composition of core capital, but the other variablesIPR, LDR,
LAR, APB, IRR, BOPO, FBIR, and ROA which don’t have a significant influence
toward composition of core capital. And the last result, the dominant variable
which influencing composition of core capital is PDN.

Keywords : go public indonesian banks, liquidity, asset quality, sensitivity to
market risk, fficiency, and profitability
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