ABSTRACT

The aim of this study was conducted to test whether trading volume,
market value, trading frequency, liquidity, and risk of having an influence on the
speed of adjustment in stock prices. The purpose of this study was to determine
how much each independent variable affects the speed of stock price adjustment.

The population in this study were 143 companies listed on the Indonesian
Sock Exchange (BEI) in the year 2011 to 2015. The sampling technique in this
research is purposive sampling method with criteria: 1) the company has been
listed on the Sock Exchange as of 1 January 2011 until December 31, 2015, 2)
the company's data did not have time to 'sleep' more than 5 days. Data obtained
from the data which is provided by bloomberg. The analysis technique used with
the classical assumption to make sure that the model has to be continued by using
multiple linear regression analysis with a confidence level of 5 percent using
PSS 20.

The results showed that the model was feasible based on the classical
assumption. Technique of multiple linear regression analysis indicating that all
independent variables have a significant influence on the dependent variable with
a confidence level of 5 percent, except for the variable market value that does not
qualify as a variable that significantly influence the speed of stock price
adjustments due to have a significance value above 5 percent.
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