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ABSTRACT 

The purpose of this study is to know the existence of differences trading volume 

activity and abnormal return before and after stock split. The sample used in this 

study an 17 companies which doing the stock splits period 2012-2016 in 

Indonesia Stock Exchange firms by purposive sampling method. The analysis 

technique used is Paired Sample T-Test within event windows 5 days before and 5 

days after stock split. The result show that trading volume activity there is 

difference between the volume of stock trading before and after the stock split. 

The result show that  abnomal return after and before stock split is not difference 

in the manufacturing company listed in Indonesia Stock Exchange. 
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