ABSTRAK
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Penelitian ini bertujuan untuk menganalisis pengaruh inflasi, audit report lag, dan
profitabilitas terhadap volatilitas harga saham pada perusahaan sektor energi yang
terdaftar di Bursa Efek Indonesia (BEI) selama periode 2019-2024. Penelitian ini
menggunakan pendekatan kuantitatif. teknik pengumpulan data menggunakan data
sekunder yang diperoleh dari webside resmi Bursa Efek Indonesia (BEI) dan Badan
Pengelola Statistik (BPS) yang dipilih melalui teknik purposive sampling. Analisis
data menggunakan Regresi Linier Berganda melalui bantuan perangkat lunak SPSS
versi 25. hasil penelitian ini membuktikan bahwa Inflasi berpengaruh terhadap
volatilitas harga saham. audit report lag tidak berpengaruh terhadap volatilitas harga
saham. profitabilitas berpengaruh terhadap volatilitas harga saham. Temuan ini
memberikan implikasi penting bagi investor dan manajemen perusahaan dalam
memahami faktor-faktor yang memicu fluktuasi harga saham serta meningkatkan
transparansi informasi keuangan.
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ABSTRAK

Putri Rukmiatin Mukminin. 2025. The Influence of Inflation, Audit Report Lag, and
Profitability on Stock Price Volatility of Energy Sector Companies in
2019-2024. Management Study Program, Faculty of Economics and
Business, PGRI University of Madiun. Advisorl: Dr. Liliek Nur
Sulistiyowati, S.E., M.M.. Advisorll: Ririh Anggraini Setyahety, S.E.,
M.M.

This study aims to analyze the effect of inflation, audit report lag, and profitability
towards stock price volatility in energy companies listed on the Indonesia Stock
Exchange (IDX) during the 2019-2024 period. This study used a quantitative
approach. Data collection techniques used secondary data obtained from the
official website of the Indonesia Stock Exchange (IDX) selected through purposive
sampling. Data analysis used Multiple Linear Regression with the assistance of
SPSS version 25 software. The results of this study demonstrate that inflation has a
significant negative effect towards stock price volatility. Audit report lag has no
effect towards stock price volatility. Profitability has a significant positive effect
towards stock price volatility. These findings provide important implications for
investors and company management in understanding the factors that trigger stock
price fluctuations and improving the transparency of financial information.
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