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ABSTRAK

Syifa Nurarifah, 202110315086, Analisis Pengaruh Faktor Fundamental,
Volume Perdagangan Serta Market Value Added Terhadap Harga Saham Pada
Perusahaan Sektor Perindustrian Yang Terdaftar Di Indeks Saham Syariah
Indonesia (ISSI) Periode 2020 — 2024.

Tujuan penelitian ini yaitu menguji dan menganalisis pengaruh faktor
fundamental yang diwakilkan oleh current ratio, return on equity, dan debt equity
ratio, volume perdagangan serta market value added terhadap harga saham.
Metode penelitian ini menggunakan metode penelitian kuantitatif, dengan jenis dan
sumber data yaitu data sekunder. Populasi pada penelitian ini adalah sektor
perindustrian yang terdaftar di Indeks Saham Syariah Indonesia. Teknik yang
digunakan yaitu teknik purposive sampling dan terdapat 12 perusahaan sebagai
sampel dengan 5 tahun pengamatan. Adapun metode analisis yang digunakan
adalah model regresi data panel dengan menggunakan software Eviews 13. Hasil
penelitian ini menunjukkan secara parsial current ratio, debt equity ratio dan
volume perdagangan berpengaruh terhadap harga saham, sedangkan return on
equity dan market value added tidak berpengaruh terhadap harga saham. Secara
simultan current ratio, return on equity, dan debt equity ratio, volume perdagangan

serta market value added berpengaruh terhadap harga saham.

Kata Kunci : Faktor Fundamental, Current Ratio, Return on Equity, Debt Equity

Ratio, volume perdagangan, Market Value Added.
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ABSTRACT

Syifa Nurarifah, 202110315086, Analysis of the Influence of Fundamental
Factors, Trading Volume, and Market Value Added on Stock Prices in Industrial
Sector Companies Listed on Indeks Saham Syariah Indonesia (ISSI) for the 2020-
2024 Period.

The aim of this research is to test and analyze the influence of fundamental
factors represented by the current ratio, return on equity, and debt-equity ratio,
trading volume, and market value added on stock prices. This research method uses
guantitative research, with secondary data sources and types. The population in
this study is the industrial sector listed on the Indonesian Sharia Stock Index. The
technique used was purposive sampling, with 12 companies as samples with a 5-
year observation period. The analytical method used was a panel data regression
model using Eviews 13 software. The results of this study indicate that the current
ratio, debt-equity ratio, and trading volume partially affect stock prices, while
return on equity and market value added do not affect stock prices. Simultaneously,
the Current Ratio, Return on Equity, and Debt-Equity Ratio, Trading Volume, and

Market Value Added affect stock prices.

Keywords: Fundamental Factors, Current Ratio, Return on Equity, Debt-Equity
Ratio, trading volume, Market Value Added.
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