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Good or bad a company can be measured through a ratio that is the ratio of the value of the company. In this ratio consists of several factors that influence it such as profitability, stock value risk, company size, company growth, and others. In this case every company wants good corporate value that will have an impact on the more benefits to be gained by the company. The purpose of this research is to determine the effect of profitability, stock value risk, and company liquidity on the value of companies included in LQ 45 in 2016-2018
The theory used in this study is the Signal theory which explains the responsive relationship between the community and the company through the publication of the company's financial statements. This responsive relationship arises because of the presence of signals or good signals given by the company to the community.
The sample used in this study amounted to 42 data consisting of 14 companies within a period of 3 years. Sampling was done using a purposive sampling method. The analytical method used is the coefficient similarity test (pooling test), the classic assumption test, and the hypothesis test. Data processing was performed using SPSS 20.
The results of the F test show that together all independent variables have an influence on firm value. The results of the t test show that hypothesis 1 (one) is accepted because it has a sig / 2 value below α = 5% and has an influence according to the framework of thought. While hypotheses 2 (two) and 3 (three) are rejected because they have a sig / 2 value above α = 5%.
Based on the results of data analysis, then profitability has enough evidence to have a positive influence on firm value. While the risk of the company's stock value and liquidity does not have enough evidence to influence the company's value.
