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MOTTO 

 Do Not Fear Anything That Can Make you Failed 

-Wu Yi Fan- 
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9. Terima kasih banyak kepada Rahma, Rani, Ute, Selly, Veni, Iyin yang selalu 
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ABSTRACT 

High stock prices indicate the company financial condition, because stock prices 

are one indicator of success in managing the company. The level of prosperity of 

shareholders is reflected in the company share price. The purpose of this study was 

to determinate the effect of profitability ratios, leverage, liquidity, and market value 

on stock price in real estate and property companies listed on the Indonesia Stock 

Exchange in the 2013-2018 period.  The sample was determinated by purposive 

sampling technique, that samples that fit the criteria is 26 companies were 

obtained. This research uses multiple linear regression method. The result of this 

study indicate profitability ratios, leverage, liquidity, and market value 

simultaneously have a significant on stock prices. Partially profitability ratios have 

positive effect and significant on stock prices,  meanwhile leverage, liquidity, and 

market value has a positive effect not significant on stock prices. 
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ABSTRAK 

Harga saham yang tinggi menandakan kondisi keuangan perusahaan, karena harga 

saham merupakan salah satu indikator keberhasilan dalam mengelola perusahaan. 

Tingkat kemakmuran pemegang saham tercermin pada harga saham perusahaan. 

Tujuan dari penelitian ini adalah untuk mengetahui pengaruh rasio profitabilitas, 

leverage, likuiditas, dan market value terhadap harga saham di perusahaan real 

estate dan property yang terdaftar di Bursa Efek Indonesia pada periode 2013-2018.  

Sampel yang ditentukan menggunakan teknik purposive sampling, sampel yang 

sesuai dengan kriteria diperoleh 26 perusahaan. Penelitian ini menggunakan metode 

regresi linier berganda. Hasil penelitian ini menunjukkan rasio profitabilitas, 

leverage, likuiditas, dan market value secara simultan berpengaruh signfikan 

terhadap harga saham. Secara parsial rasio profitabilitas berpengaruh positif dan 

signifikan terhadap harga saham, sedangkan leverage, likuiditas, dan market value 

secara parsial berpengaruh positif tidak signifikan terhadap harga saham. 

 

Kata Kunci: Harga Saham, Rasio Profitabilitas, Leverage, Likuiditas, Market 

Value 
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