ABSTRACT

THE EFFECT OF FUNDAMENTAL AND TECHNICAL VARIABLES ON
STOCK MARKET PRICES
(Study of Banking Companies That Went Public on the Indonesia Stock Exchange
in 2024)

By:
Alfi Isya Maulana
193402158

Supervisor | : Hj. Elis Listiana Mulyani
Supervisor Il : Deasy Lestari Kusnandar

This study aims to examine the effect of profitability, liquidity, and trading
volume on stock prices of banking companies listed on the Indonesia Stock
Exchange (IDX) in 2024. The study employs secondary data obtained from annual
reports, financial statements, and stock market data. The population consists of
all banking companies listed on the Indonesia Stock Exchange, while the sample
comprises 40 companies selected using the purposive sampling method. This
study adopts an associative research method with a quantitative approach. Data
were analyzed using multiple linear regression with the assistance of SPSS
version 25. The results indicate that profitability has a positive and significant
effect on stock prices (closing price), while liquidity has a negative but
insignificant effect, and trading volume has a positive but insignificant effect on
stock prices. Simultaneously, profitability, liquidity, and trading volume have a
significant effect on stock prices.
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Penelitian ini bertujuan untuk menganalisis pengaruh profitabilitas,
likuiditas, dan volume perdagangan terhadap harga saham pada perusahaan
perbankan yang go public di Bursa Efek Indonesia tahun 2024. Penelitian
menggunakan data sekunder yang bersumber dari laporan tahunan, laporan
keuangan, dan data pasar saham. Populasi penelitian mencakup seluruh
perusahaan perbankan yang terdaftar di Bursa Efek Indonesia, sedangkan sampel
ditentukan dengan metode purposive sampling sehingga diperoleh 40 perusahaan
yang memenuhi kriteria. Penelitian ini menggunakan metode asosiatif dengan
pendekatan kuantitatif, sedangkan analisis data dilakukan menggunakan regresi
linier berganda dengan bantuan program SPSS versi 25. Hasil penelitian
menunjukkan bahwa profitabilitas berpengaruh positif dan signifikan terhadap
harga saham, sedangkan likuiditas berpengaruh negatif namun tidak signifikan,
dan volume perdagangan berpengaruh positif namun tidak signifikan. Secara
simultan, profitabilitas, likuiditas, dan volume perdagangan berpengaruh
signifikan terhadap harga saham.
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