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THE DIFFERENT OF TRADING VOLUME BASED ON SHARE PRICE 
FRACTION, SIZE, TYPE OF COMPANY LISTED IN JAKARTA  

STOCK EXCHANGE IN THE YEAR 2005 
 

ABSTRACT 
 

This study will empirically test the influence of differences terkaitan based 

trading volume fraction of the price of shares in companies listed on the Jakarta 

Stock Exchange in 2005. Investors who are risk takers tend to prefer stocks with 

high fractions because if the stock price rises, the increase will be high points and 

also earned a high return. High fraction also has a high risk, because if the price 

drops too high then the rate of decline. This certainly will impact the volume of 

trade. If the high rate of increase in the interest of investors, it would be 

accompanied by a rise in trading volume. The study will also examine empirically 

based differences in trading volume fraction of the price of the shares in the five 

groups of fractions. The results are expected to provide an overview of the 

behavior of investors in Indonesia related to the implementation of multi-fraction. 

It is quite important, because the application of multi-fraction only in Indonesia, 

and no country in the world that uses multi fraction (Johannes, 2007). 

Sample taken in a purposive sampling study with a sample of 305 firms 

sebanyan. The first hypothesis test results obtained the conclusion that the 

fraction of stock prices have differences with trading volume .. This indicates that 

the fraction of the price of the smallest shares much in demand by stock traders to 

reap a share price <Rp. 500. while for the group with the highest fraski stock 

price> Rp. 5000 less in demand by market participants. The second hypothesis 

test results obtained the conclusion that the size of the companies do not have a 

difference with the volume of trade. Market participants pay more attention to 

aspects of the stock price in an activity stock transaction. The third hypothesis test 

results obtained the conclusion that the industry has different types of trading 

volume. This proves that the companies engaged in non-manufacturing industries 

mampunyai stock transactions of higher intensity in the activity of buying and 

selling shares when compared with companies engaged in the manufacturing 

industry. 




