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ABSTRACT 

Stock price volatility reflects the risk and opportunity gained by investors. 

Investors need to pay attention on indicators technical analysis that will affect 

stock price volatility, such as trading frequency and trade size. This research is 

aimed at examining the effect of trading frequency and trade size of stock price 

volatility. According on the dimentions of time, this research is the research 

Pooled Data. The population of this research is property and real estate company 

that listed on Indonesian Stock Exchange (IDX) for periods of 2013 – 2015, while 

samples is determined using purposive sampling. Test results showed that the 

variables of trading frequency and trade size affect stock price volatility. 

 

Keywords: Trading Frequency,Ttrade Size, Stock Price Volatility. 
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ABSTRAK 

Volatilitas harga saham mencerminkan risiko dan peluang yang diperoleh oleh 

investor. Investor perlu memperhatikan indikator analisis teknikal yang akan 

mempengaruhi volatilitas harga saham, seperti frekuensi perdagangan dan trade 

size. Penelitian ini bertujuan untuk menguji pengaruh frekuensi perdagangan dan 

trade size terhadap volatilitas harga saham. Menurut dimensi waktunya, penelitian 

ini adalah penelitian Pooled Data. Populasi penelitian ini adalah perusahaan 

properti dan real estate yang terdaftar di Bursa Efek Indonesia (IDX) periode 

2013 – 2015, sedangkan sampel ditentukan dengan menggunakan metode 

purposive sampling. Hasil pengujian menunjukkan bahwa variabel frekuensi 

perdagangan dan trade size berpengaruh terhadap volatilitas harga saham. 

 

Kata Kunci: Trading Frequency,Trade Size, Stock Price Volatility. 
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