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ABSTRACT

This study aims to analyze the effect of profitability and solvency on stock prices

of banking companies listed on the Indonesia Stock Exchange (IDX) during the

2021–2024 period. This research uses a quantitative approach with a causal

(explanatory) research design. The data used are secondary data obtained from

financial statements and stock prices of banking companies. The sampling

technique employed purposive sampling, resulting in 45 companies with a total of

180 observations. The data analysis methods include descriptive statistics,

classical assumption tests, and multiple linear regression analysis using SPSS

software. The results show that profitability has a positive and significant effect on

stock prices, while solvency does not have a significant effect on stock prices.

Simultaneously, profitability and solvency have a significant effect on stock prices.

These findings indicate that investors tend to prioritize a company's ability to

generate profits rather than its level of debt when making investment decisions in

the banking sector.

Keywords: Profitability, Solvency, Stock Price, Banking, IDX.
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ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh profitabilitas dan

solvabilitas terhadap harga saham pada perusahaan perbankan yang terdaftar di

Bursa Efek Indonesia (BEI) periode 2021–2024. Penelitian ini menggunakan

pendekatan kuantitatif dengan jenis penelitian kausal (explanatory research). Data

yang digunakan merupakan data sekunder berupa laporan keuangan dan harga

saham perusahaan perbankan. Teknik pengambilan sampel menggunakan metode

purposive sampling sehingga diperoleh 45 perusahaan dengan total 180 data

observasi. Metode analisis data yang digunakan meliputi uji statistik deskriptif, uji

asumsi klasik, dan analisis regresi linier berganda dengan bantuan software SPSS.

Hasil penelitian menunjukkan bahwa profitabilitas berpengaruh positif dan

signifikan terhadap harga saham, sedangkan solvabilitas tidak berpengaruh

signifikan terhadap harga saham. Secara simultan, profitabilitas dan solvabilitas

berpengaruh signifikan terhadap harga saham. Hal ini menunjukkan bahwa

investor cenderung lebih mempertimbangkan kemampuan perusahaan dalam

menghasilkan laba dibandingkan dengan tingkat utangnya dalam menentukan

keputusan investasi pada sektor perbankan.

Kata kunci: Profitabilitas, Solvabilitas, Harga Saham, Perbankan, BEI.
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