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ABSTRAKSI

Penelitian ini bertujuan untuk menganalisis pengaruh Debt to Equity Ratio (DER),
volume perdagangan, frekuensi perdagangan dan kapitalisasi pasar terhadap return
saham pada perusahaan sub sektor konstruksi bangunan yang terdaftar di Bursa efek
Indonesia tahun 2018-2022. Populasi yang menjadi fokus penelitian adalah
perusahaan sub sektor konstruksi bangunan yang terdaftar di Bursa Efek Indonesia
tahun 2018-2022. Metode yang digunakan dalam pengambilan sampel adalah
metode purposive sampling sehingga didapatkan sebanyak sampel penelitian.
Pengolahan dan pengujian terhadap variabel penelitian dilakukan dengan aplikasi
statistik SPSS (Statistical Package for the Social Sciences) versi 25. Hasil
penelitian menunjukkan bahwa secara parsial Debt to Equity Ratio (DER)
berpengaruh negatif dan signifikan terhadap return saham, volume perdagangan
berpengaruh negatif dan signifikan terhadap return saham, frekuensi perdagangan
tidak berpengaruh terhadap return saham, dan kapitalisasi pasar berpengaruh positif
dan signifikan terhadap return saham. Sedangkan secara simultan Debt to Equity
Ratio (DER), volume perdagangan, frekuensi perdagangan, dan kapitalisasi pasar
berpengaruh positif dan signifikan terhadap return saham.

Kata Kunci: Debt to Equity Ratio (DER), Volume Perdagangan, Frekuensi
Perdagangan, Kapitalisasi Pasar, Refurn Saham.
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ABSTRACT

This research aims to analyze the influence of Debt to Equity Ratio (DER), trading
volume, trading frequency and market capitalization on stock returns in building
construction sub-sector companies listed on the Indonesian Stock Exchange in
2018-2022. The population that is the focus of the research is building construction
sub-sector companies listed on the Indonesia Stock Exchange in 2018-2022. The
method used in sampling was a purposive sampling method so that as many
research samples were obtained. Processing and testing of research variables was
carried out using the statistical application SPSS (Statistical Package for the Social
Sciences) version 25. The research results showed that partially the Debt to Equity
Ratio (DER) had a negative and significant effect on stock returns, trading volume
had a negative and significant effect on stock returns, trading frequency has no
effect on stock return, and market capitalization has a positive and significant effect
on stock returns. Meanwhile, simultaneously the Debt to Equity Ratio (DER),
trading volume, trading frequency and market capitalization have a positive and
significant effect on stock returns.

Keywords: Debt to Equity Ratio (DER), Trading Volume, Trading Frequency,
Market Capitalization, Stock Returns
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