ABSTRACT

The Effect of Dividend Payout Ratio, Earning Volatility, and Debt to equity ratio
on Stock Price Volatility (Study on LQ45 Indeks Companies Listed on the
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This study aims to determine how much the dividend payout ratio, earning volatility,
and debt to equity ratio factors affect stock price volatility. This research uses
quantitative methods with the object of research of LQ45 Indeks companies listed
on the Indonesia Stock Exchange in 2019 — 2022. Data from this study uses
secondary data from the official websites of the Indonesia Stock Exchange (IDX)
(www.idx.co.id) and Yahoo Finance (www.finance.yahoo.com) as determinants of
samples-and data. The sample was selected by purposive sampling method and
selected 27 companies. The data analysis technique used in this study is panel data
regression analysis using Eviews 12 software. Based on the results of research
simultaneously shows that dividend payout ratio, earning volatility, and debt to
equity ratio have no effect on stock price volatility. Partially, dividend payout ratio
has a positive and significant effect on stock price volatility, while earning volatility
and debt to equity ratio do not have a significant effect on stock price volatility.
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