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ABSTRAK

DEDE RISMAWATI, 20210510378, "Pengaruh Volume Perdagangan
Saham, Leverage, dan Kebijakan Dividen terhadap Volatilitas Harga Saham
(Studi Empiris pada Perusahaan Sektor Teknologi yang Terdaftar di Bursa
Efek Indonesia Periode 2019-2023). Program Studi Manajemen, Fakultas
Ekonomi dan Bisnis, Universitas Kuningan. Dibimbing oleh Prof. Dr. H. Disman,
M.S. dan Yasir Maulana, S.E., M.S.M.

Penelitian ini bertujuan untuk menganalisis pengaruh volume perdagangan
saham, leverage, dan kebijakan dividen terhadap volatilitas harga saham pada
perusahaan sektor teknologi yang terdaftar di Bursa Efek Indonesia (BEI) periode
2019-2023. Penelitian ini menggunakan metode analisis deskriptif dan verifikatif
dengan pendekatan kuantitatif. Populasi dalam penelitian ini mencakup 44
perusahaan sektor teknologi yang terdaftar di BEI selama periode 2019-2023.
Sampel penelitian dipilih menggunakan teknik purposive sampling, sehingga
diperoleh 12 perusahaan yang memenuhi kriteria penelitian. Teknik pengumpulan
data dilakukan melalui studi dokumentasi. Hasil penelitian menunjukkan bahwa
secara simultan volume perdagangan saham, leverage, dan kebijakan dividen
berpengaruh terhadap volatilitas harga saham, dan secara parsial, volume
perdagangan saham, leverage, dan kebijakan dividen memiliki pengaruh positif dan
signifikan terhadap volatilitas harga saham.

Kata kunci: Volume Perdagangan Saham, Leverage, Kebijakan Dividen, Volatilitas
Harga Saham.



ABSTRACT

DEDE RISMAWATI, 20210510378, ""The Effect of Stock Trading Volume,
Leverage, and Dividend Policy on Stock Price Volatility (An Empirical Study on
Technology Sector Companies Listed on the Indonesia Stock Exchange for the
2019-2023 Period)". Management Study Program, Faculty of Economics and
Business, Universitas Kuningan. Supervised by Prof. Dr. H. Disman, M.S. and
Yasir Maulana, S.E., M.S.M.

This study analyzes the effect of stock trading volume, leverage, and dividend
policy on stock price volatility in technology sector companies listed on the
Indonesian Stock Exchange (IDX) for 2019-2023. This study uses descriptive and
verification analysis methods with a quantitative approach. The population in this
study includes 44 technology sector companies listed on the IDX during the 2019-
2023 period. The research sample was selected using a purposive sampling
technique so that 12 companies that met the research criteria were obtained. The
data collection technique was carried out through documentation studies. The
survey results show that simultaneously, stock trading volume, leverage, and
dividend policy had an effect on stock price volatility, and partially, stock trading
volume, leverage, and dividend policy had a positive and significant impact on
stock price volatility.

Keywords: Stock Trading Volume, Leverage, Dividend Policy, Stock Price
Volatility.
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