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ABSTRACT

This study aims to determine: (1) Stock Return, Profitability, and Liquidity to
Firm Value on the Indonesian Stock Exchange for the 2015-2020 period. (2) the
simultaneous influence of stock returns, profitability, liquidity on firm value
(survey on banks listed on the Indonesia Stock Exchange for the 2015-2020
period). (3) the partial effect of Stock Return, Profitability, Liquidity on Firm
Value (survey on banks listed on the Indonesia Stock Exchange for the period
2015-2020). The data used is secondary data in the form of annual reports of
each company. The population used is companies listed as banking on the
Indonesian stock exchange in the 2015-2020 period. Samples were obtained
through purposive sampling method. The research method used is descriptive
analysis with a securities survey approach on companies listed on the Indonesian
stock exchange for the 2015-2020 period. The analysis used is panel data
regression analysis with the Eviews 10 tool. Based on the results of the study, it
can be seen that: (1) Stock Return, Profitability, and Liquidity to Firm Value on
the Indonesian Stock Exchange for the 2015-2020 period have fluctuating values.
(2) Stock return, Profitability, Liquidity simultaneously have a significant effect
on company value in banks listed on the Indonesian stock exchange for the 2015-
2020 period. (3) Partial stock returns do not have a positive effect on company
value in banks listed on the Indonesian stock exchange for the 2015-2020 period.
(4) Profitability partially does not have a significant negative effect on company
value in banks listed on the Indonesian stock exchange for the 2015-2020 period.
(5) Liquidity partially has a positive and insignificant effect on company value in
banks listed on the Indonesian stock exchange for the 2015-2020 period.
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