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ABSTRAKSI

AMIN MARUF, 1816220084

ANALISIS DAMPAK CUM DATE RIGHT ISSUE TERHADAP ABNORMAL
RETURN DAN VOLUME PERDAGANGAN SAHAM DI BURSA EFEK
INDONESIA

Skripsi . Program Studi Akuntansi. 2022
Kata kunci : Right Issue, Abnormal Return, Trading Volume Activity

Penelitian ini bertujuan untuk mengetahui apakah terdapat perbedaan
abnormal return dan volume perdagangan saham sebelum dan sesudah
cum date right issue pada perusahaan yang terdaftar di Bursa Efek
Indonesia periode tahun 2019-2021.

Penelitian ini menggunakan metode penelitian event study. Pengambilan
sampel dalam penelitian ini menggunakan metode purposive sampling dan
didapatkan sampel sebanyak 35 perusahaan dengan kriteria yang telah
ditentukan. Pengujian dalam penelitian ini menggunakan uji paired sample
t-test.

Hasil penelitian ini menunjukan bahwa terdapat perbedaan yang signifikan
terhadap abnormal return saham sebelum dan sesudah cum date right
issue, namun volume perdagangan saham yang diproksikan trading volume
activity tidak terdapat perbedaan yang signifikan sebelum dan sesudah cum
date right issue



ABSTRACT

AMIN MARUF, 1816220084

ANALYSIS OF THE IMPACT OF CUM DATE RIGHT ISSUE ON
ABNORMAL RETURN AND STOCK TRADING VOLUME IN INDONESIA
STOCK EXCHANGE

Essay. Accounting Study Program. 2022
Key words: Right Issue, Abnormal Return, Trading Volume Activity

This study aims to determine whether there are differences in abnormal
returns and stock trading volume before and after the cum date rights issue
in companies listed on the Indonesia Stock Exchange for the period 2019-
2021.

This research uses event study. Sampling in this study using purposive
sampling method and obtained a sample of 35 companies with
predetermined criteria. Testing in this study used the paired sample t-test.

The results of this study indicate that there is a significant difference in
abnormal returns before and after the cum date rights issue, but the stock
trading volume proxied by trading volume activity there is no significant
difference before and after the cum date rights issue.
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