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Uraian Abstrak 

Penelitian ini dilakukan untuk menganalisis pengaruh Frekuensi Perdagangan 
Saham, Volume Perdagangan Saham, Kapitalisasi Pasar dan Hari Perdagangan 
terhadap Return Saham pada perusahaan sub sektor property dan real estate yang 
terdaftar di Bursa Efek Indonesia periode 2017 – 2021. Metode yang digunakan 
pada penelitian ini yaitu metode penelitian kuantitatif dan jenis data yang digunakan 
adalah data sekunder. Sampel penelitian terdiri dari 24 perusahaan dengan 
menggunakan teknik purposive sampling. Metode analisis yang digunakan yaitu 
analisis deskriptif, korelasi pearson product moment dan regresi data panel dengan 
tingkat signifikan 5 %. Hasil dari penelitian ini menunjukkan bahwa Frekuensi 
Perdagangan Saham berpengaruh positif signifikan terhadap Return Saham, 
Volume Perdagangan Saham berpengaruh negatif tidak signifikan terhadap Return 
Saham, Kapitalisasi Pasar berpengaruh positif signifikan terhadap Return Saham 
dan Hari Perdagangan berpengaruh negatif tidak signifikan terhadap Return Saham. 
Selanjutnya secara simultan bahwa variabel Frekuensi Perdagangan Saham, 
Volume Perdagangan Saham, Kapitalisasi Pasar dan Hari Perdagangan ber-
pengaruh signifikan terhadap Return Saham. Dalam sudut pandang Islam jual beli 
saham adalah diperbolehkan dengan catatan apabila saham yang diperjualbelikan 
tidak serupa dengan uang secara utuh, akan tetapi hanya representasi dari sebuah 
aset seperti tanah, mobil, pabrik, dan yang sejenisnya. 

 

 

Kata Kunci: Frekuensi Perdagangan Saham, Volume Perdagangan Saham, 
Kapitalisasi Pasar, Hari Perdagangan dan Return Saham. 

  



 

v 
 

ABSTRACT 

Faculty of Economics and Business 
      S-1 of Management Study Program 
      2022 
 
Dhea Fahira 
120.2018.262 

“The Effect of Stock Trading Frequency, Stock Trading Volume, Market 
Capitalization and Trading Days on Stock Return and The Review from an 
Islamic Point of View (Case Study on Property and Real Estate Sub-Sector 
Companies Listed on the Indonesia Stock Exchange for the Period  2017 – 

2021)” 

125 + XVI page, 17 table, 5 picture, dan 6 attachment 

 

Abstract Description 

This study was conducted to analyze the effect of Stock Trading Frequency, Stock 
Trading Volume, Market Capitalization, and Trading Days on Stock Return in 
propertty and real estate sub-sector companies listed on the Indonesia Stock 
Exchange for the Period 2017-2021. The method used in this study is the research 
method quantitative and the type of data used is secondary data. The research 
sample consisted of 24 companies using the purposive sampling technique. The 
analytical method used is descriptive analysis, Pearson product moment 
correlation, and panel data regression with a significant level of 5%. The results of 
this study indicate that Stock Trading Frequency has a significant positive effect on 
Stock Return, Stock Trading Volume has an insignificant negative effect on Stock 
Return, Market Capitalization has a significant positive effect on Stock Return and 
Trading Day has an insignificant negative effect on Stock Return. Furthermore, 
simultaneously the variables of Stock Trading Frequency, Stock Trading Volume, 
Market Capitalization and Trading Days have a significant effect on Stock Return. 
In the Islamic point of view, buying and selling shares is permissible provided that 
the shares being traded are not the same as money as a whole, but are only a 
representation of an asset such as land, cars, factories, etc. 
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