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ABSTRAK

Penelitian ini betujuan untuk menganalisis pengaruh volume perdagangan,
inflasi, tingkat suku bunga dan frekuensi perdagangan terhadap volatilitas harga
saham pada perusahaan non keuangan yang terdaftar di Bursa Efek Indonesia periode
2012-2014.

Populasi penelitian sebanyak 347 perusahaan dengan teknik sampling yang
digunakan adalah purposive sampling. Total perusahaan ditentukan sebagai sampel
penelitian sebanyak 168 perusahaan. Metode analisis penelitian menggunakan regresi
linier berganda.

Hasil penelitian menunjukkan secara simultan volume perdagangan, inflasi,
tingkat suku bunga dan ferkuensi perdagangan berpengaruh signifikan terhadap
volatilitas harga saham. Secara parsial volume perdagangan dan frekuensi
perdagangan berpengaruh tidak signifikan terhadap volatilitas harga saham.
Sedangkan inflasi dan tingkat suku bunga berpengaruh signifikan terhadap volatilitas
harga saham.

Kata Kunci : Volume Perdagangan, Inflasi, Tingkat Suku Bunga, Frekuensi
Perdagangan, Volatilitas Harga Saham
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ABSTRACT

The research objective is to examine and determine influence of volume of
trade, inflation, interest rates, trading frequency to stock price volatility on non-
Sfinancial companies listed in Indonesia Stock Exchange period 2012-2014.

The study population were 347 companies with sampling techniques is
purposive sampling. Total company defined as research samples are many as 168
companies. The analysis method of this research used multiple linear regression.

The results showed simultaneously volume of trade, inflation, interest rates,
trading frequency on stock price volatility. In partially volume of trade and trading
[frequency not significantly influence on stock price volatility. While inflation and
interest rates significantly influence on stock price volatility.

Keywords : Volume of Trade, Inflation, Interest Rates, Trading Frequency, Stock
Price Volatility
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