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This study aims to determine the difference in abnormal stock return, trading 

volume of share and volatility of stock price at the time before and after the stock 

split. The population of this study is a registered company in Indonesia Stock 

Exchange stock split during the year 2010-2012. The data used in this study is 

secondary data. The sample consisted of 17 companies that do stock splits, 

sampling is determined by purposive sampling method. The period of observation 

in this study was 5 days before and after the stock split. This study used a different 

test analysis techniques paired sample t test. The results showed: (1) there is no 

significant difference in abnormal stock return before and after the sock split. (2) 

there are significant differences in the volume of stock trading before and after 

the stock split.(3) there were no significant differences in the volatility of the stock 

price at the time before and after the stock split.  
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