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ABSTRACT

The purpose of this research is determine how much effect of stock
trading volume, stock trading frequency, and market capitalization on Stock
Returns on LQ45 companie listed on the Indonesian Stock Exchange for the 2016-
2018 period partially or simultaneously. This study uses secondary data obtained
from the Indonesia Stock Exchange. The population in this study is LQ45
companies listed on the Indonesia Stock Exchange for the period of 2016-2018.
Taking technique This study aimssto“determine how much influence the stock
trading volume, frequency of stock trading, and market capitalization of stock
returns on LQ45 companies listed on the Stock Exchange in the 2016-2018 period
partially or simultaneously. This study uses secondary.data obtained from the
Indonesia Stock Exchange. The population in this study is LQ45 companies listed
on the Indonesia Stock Exchange for the period of 2016 - 2018. The sampling
technique uses purposive sampling.

Based on the results of this study partially shows the volume of stock
trading with a significance level of 0.019. frequency of stock trading has an effect
on stock returns of 0.008, market capitalization has an effect on stock returns of
0.042. Simultaneously, the volume of stock trading, frequency of stock trading and
market capitalization affect stock returns of 0.038.

Keywords: Stock Return, Trading Volume, Trading Frequency and Market
Capitlization.
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ABSTRAK

Tujuan dari penelitian ini untuk mengetahui seberapa besar pengaruh
volume perdagangan saham, frekuensi perdagangan saham, dan kapitalisasi pasar
terhadap return saham pada perusahaan LQ45 yang terdaftar di BEI periode 2016-
2018 secara parsial maupun simultan. Penelitian ini menggunakan data skunder
yang diperoleh dari Bursa Efek Indonesia. Populasi dalam penelitian ini adalah
perusahaan LQ45 yang terdaftar di BEI periode 2016 — 2018. Teknik pengambilan
sampel yang menggunakan purposivessampling. Berdasarkan kriteria yang ada,
didapatkan 31 perusahaan yang menajdi sampel penelitian. Teknik analisis data
yang digunakan adalah.analisis regresi linier berganda dengan tingkat signifikansi
0,05.

Berdasarkan hasil penelitian ini menunjukan secara parsial volume
perdagangan’ saham dengan tingkat signifikansi- sebesar .0,019. frekuensi
perdagangan saham berpengaruh terhadap return saham sebesar 0,008,
kapitalisasi pasar berpengaruh terhadap return saham sebesar 0,042. Secara
simultan, volume perdagangan saham, frekuensi perdagangan sabham dan
kapitalisasi pasar berpengaruh terhadap return saham sebesar 0,038.

Kata kunci: return saham, volume perdagangan saham, frekuensi perdagangan

saham, dan kapitalisasi pasar.
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