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ABSTRAK

Tujuan penelitian ini adalah untuk mengetahui pengaruh likuiditas,
profitabilitas, nilai pasar dan ukuran perusahaan terhadap harga saham.
Penelitian ini merupakan penelitian kuantitatif. Sumber data yang digunakan
adalah data sekunder dalam bentuk laporan keuangan dan tahunan perusahaan.
Populasi yang digunakan dalam penelitian ini adalah perusahaan property and
real estate yang terdaftar di Bursa Efek Indonesia pada periode 2017-2020.
Teknik pengumpulan data menggunakan teknik purposive sampling, sedangkan
sampel yang diperoleh sebanyak 193 data amatan. Teknik analisis data yang
digunakan dalam penelitian ini yaitu statistik deskriptif, uji asumsi klasik, uji
analisis  regresi berganda, wuji hipotesis statistik. Hasil penelitiaan ini
menunjukkan bahwa variabel likuiditas dan ukuran perusahaan tidak
berpengaruh terhadap harga saham, profitabilitas berpengaruh negatif terhadap
harga saham dan nilai pasar berpengaruh positif terhadap harga saham.

Kata kunci : likuiditas, profitabilitas, nilai pasar, ukuran perusahaan, dan harga
saham.
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THE EFFECT OF LIQUIDITY, PROFITABILITY, MARKET VALUE, AND
FIRM SIZE TO STOCK PRICE
(Study in the Property and Real Estate Companies listed in the Indonesia Stock
Exchange during 2017-2020 periods)

Isnantyo Arief Nugroho, Selamet Eko Budi Santoso®
The Faculty of Economics and Business
Universitas I\/Iuhammadi%/ah Purwokerto
Isnantyoariefnugroho@gmail.com®, budi.imm@gmail.com?

ABSTRACT

The purpose of this study was to determine the effect of liquidity,
profitability, market value and firm size on stock price. This research is a
quantitative research. The source of data used secondary data in the form of
company's financial and annual reports. The population used in this study were
property and real estate companies listed on the Indonesia Stock Exchange in the
2017-2020 periods. The data collection technique used purposive sampling
technique and obtained 193 observational data. The data analysis techniques
used in this research were statistical descriptive, classical assumption test,
multiple regression analysis test, and statistical hypothesis testing. The results of
this study indicated that the liquidity and firm size have no effect on stock prices,
profitability has a negative effect on stock prices while market value has a
positive effect on stock prices.

Keywords : liquidity, profitability, market value, firm size, and stock price.
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