ABSTRACT

Return can be used as one of the factors that motivate investors to invest and is
also a reward for the courage of investors to bear the risk of investments made.
Stock trading volume, Frequency of stock trading, market capitalization, and
number of trading days of shares are assumed to have a strong influence on stock
returns. In connection with this matter, through this research, we tried to find
empirical evidence. This study uses panel data and descriptive studies through
hypothesis testing using causality design and by using Eviews 8.0. The results
showed (1) the share trading volume partially had a negative and significant
effect on the stock return of food and beverage companies listed on the Indonesia
Stock Exchange for the period 2012-2016, (2) the frequency of partial trading of
shares had a negative and significant influence on stock returns food and
beverage companies listed on the Indonesia Stock Exchange for the period 2012-
2016, (3) Partial Market Capitalization has a positive and significant influence on
the stock returns of food and beverage companies listed on the Indonesia Stock
Exchange for the period 2012-2016 (4) Number of days Stock trading partially
has a positive and significant influence on stock returns of food and beverage
companies listed on the Indonesia Stock Exchange for the period 2012-2016.
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ABSTRAK

Return dapat digunakan sebagai salah satu faktor yang memotivasi investor
berinvestasi dan juga merupakan imbalan atas keberanian investor menanggung
risiko atas investasi yang dilakukan. Volume perdagangan saham, Frekuensi
perdagangan saham, kapitalisasi pasar, dan jumlah hari perdagangan saham di
duga mempunyai pengaruh yang cukup kuat terhadap Return saham. Sehubungan
dengan hal tersebut melalui penelitian ini dicoba mencari bukti empirisnya.
Penelitian ini menggunakan data panel dan studi deskriptif melalui pengujian
hipotesis dengan menggunakan desain kausalitas dan dengan menggunakan
Eviews 8.0. Hasil penelitian menunjukkan (1) Volume perdagangan saham secara
parsial mempunyai pengaruh negatif dan signifikan terhadap Return saham
perusahaan makanan dan minuman yang terdaftar di Bursa Efek Indonesia periode
2012-2016, (2) Frekuensi perdagangan saham secara parsial mempunyai pengaruh
negatif dan signifikan terhadap Return saham perusahaan makanan dan minuman
yang terdaftar di Bursa Efek Indonesia periode 2012-2016, (3) Kapitalisasi Pasar
secara parsial mempunyai pengaruh positif dan signifikan terhadap Return saham
perusahaan makanan dan minuman yang terdaftar di Bursa Efek Indonesia periode
2012-2016, (4) Jumlah hari perdagangan saham secara parsial mempunyai
pengaruh positif dan signifikan terhadap Return saham perusahaan makanan dan
minuman yang terdaftar di Bursa Efek Indonesia periode 2012-2016.
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