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ABSTRACT 

 
In this quantitative study, the purpose of this research is to analyze the effect of 

Liquidity, Activity, Profitability and Exchange Rate on Stock Prices of Companies 

in the Primary Consumer Goods Sector on the Indonesia Stock Exchange. The 

population in this study examines primary consumer goods sector companies listed 

on the Indonesia Stock Exchange (IDX) for the 2016-2020 period. The method of 

determining the sample used is probability sampling with the slovin technique, 

obtained 53 companies and the research period is 5 years, so that 265 research 

data are obtained. The data analysis technique uses Panel Data Regression 

Analysis with Eviews 12 and a significance level of 5%. In the study, explaining the 

results, namely Liquidity with the Current Ratio (CR) proxy has no effect on stock 

prices, Activity with the Total Asset Turnover (TATO) proxy has no effect on stock 

prices, Profitability with Return on Equity (ROE) proxies has a positive effect on 

stock prices, Value exchange with proxies The middle rate has a negative effect on 

stock prices. 
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ABSTRAK 
 

Pada penelitian kuantitatif ini mempunyai tujuan untuk menganalisis pengaruh 

Likuiditas, Aktivitas, Profitabilitas dan Nilai Tukar terhadap Harga Saham 

Perusahaan Sektor Barang Konsumen Primer di Bursa Efek Indonesia. Populasi  

dipenelitian mengkaji perusahaan sektor barang konsumen primer yang terdaftar di 

Bursa Efek Indonesia (BEI) periode 2016-2020. Metode penentuan sampel yang 

dipakai yaitu probability sampling dengan teknik slovin, didapatkan 53 perusahaan 

dan lama penelitian 5 tahun, sehingga diperoleh 265 data penelitian. Teknik analisis 

data menggunakan Analisis Regresi Data Panel dengan Eviews 12 dan tingkat 

signifikansi 5%. Dalam penelitian menerangkan hasil yaitu Likuiditas dengan 

proksi Current Ratio (CR) tidak berpengaruh terhadap harga saham, Aktivitas 

dengan proksi Total Asset Turnover (TATO) tidak berpengaruh terhadap harga 

saham, Profitabilitas dengan proksi Return on Equity (ROE) berpengaruh positif 

terhadap harga saham, Nilai tukar dengan proksi Kurs tengah berpengaruh negatif 

terhadap harga saham. 
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