ANALISIS FAKTOR-FAKTOR YANG MEMPENGARUHI VOLATILITAS HARGA
SAHAM PADA PERUSAHAAN NONKEUANGAN YANG TERDAFTAR DI
BURSA EFEK INDONESIA UNTUK PERIODE 2012-2014

Oleh : William Martinus

This research aims to analyze the factors that affect share price volatility on non-
financial companies listed on the Indonesian Stock Exchange for the period 2012 until
2014, where these factors include Dividend Yield, Dividend Payout Ratio, Size,
Leverage and Growth. The data used in this research is secondary data, consisting of
financial statements non- financial companies listed in Indonesia Stock Exchange
during the period 2012 until 2014, and using the rupiah currency. The sample of
companies used are companies that distribute cash dividends consecutively over a
period of research, and have the same number of shares outstanding during the research
period. In this research, the analysis methods used are descriptive statistics and panel
data regression.

The conclusion of this research shows that of the five independent variables
were tested, only Size, Leverage, and Growth which have significant influence on the
share price volatility, while Dividend Yield and Dividend Payout Ratio doesn't have
significant influence on share price volatility.
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