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ABSTRACT 

THE INFLUENCE OF BOND LIQUIDITY, FALL TIME AND BOND 

COUPONS ON BOND PRICES ON THE INDONESIA STOCK EXCHANGE, 

2016-2020 

 

By: I Gusti Wayan Febra 

The purpose of this study was to determine the effect of liquidity, maturity, and 

bond coupons on the price of corporate bonds on the Indonesia Stock Exchange. 

The data in this study are secondary data obtained from ICAMEL, IBPA, BEI, 

KSEI and PT. PEFINDO. The number of samples taken as many as 74 bonds, 

with the method of porposive sampling. The analysis technique used is multiple 

linear regression and data processing using IBM SPSS 25.0 for windows. Based 

on the results of the analysis that has been done, it can be concluded that maturity 

and liquidity have no effect on bond prices, while bond coupons have a significant 

positive effect on bond prices. 
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