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Tujuan penelitian im adalah untuk mengetahui pengaruh pengumuman right issue
terhadap aktivitas volume perdagangan saham. Penclitian ini merupakan studi empiris pada
perusahaan vang terdaftar di Bursa lifek Jakarta yang melakukan pengumuman right issue
periode 2000-2001.

Penelitian ini meliputi 18 perusahaan yang melakukan pengumuman right issue
periode 2000-2001. Pengumpulan data dilakukan dengan cara dokumentasi yaitu
pencatatan terhadap data yang sudah di publikasikan oleh Bursa Efek jakarta. Untuk
mengetahut pengaruh pengumuman right issue terhadap aktivitas volume perdagangan
saham dilakukan pengujian signifikansi terhadap rata-rata aktivitas volume perdagangan
saham sclama 5 hari discputar tanggal pcgumuman.

Hasil penelitian dart 18 emiten yang melakukan right issue di PT Bursa Efek
lakarta sclama tahun 2000-2001 menghasilkan kesimpulan bahwa pengumuman right issue
tidak berpengaruh terhadap aktivitas volume perdagangan saham.
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An Empirical Study At The Companies Listed In Jakarta Stock Exchange
from 2000 to 2001
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2004

The purpose of this research was to observe the influence of right issue
announcement toward trading activities of stock volume. This research was an
empirical study of the stock traded in Jakarta Stock Exchange which their right issue
announcement took place from 2000 to 2001.

The research examined 18 companies that announced their right issue from
2000 to 2001. The data gathering was conducted by recording the data which had
been published by Jakarta Stock Exchange. The significance test on the average
trading volume activity for 5 days around announcement date was done to find out
the influence of right issue announcement toward trading activities on stock volume.

The research concluded that right issue announcement has no influence
toward trading aclivitics of stock volume.
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