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ABSTRAK

Tujuan penelitian ini adalah menguji pengaruh pengumuman buy back
terhadap average abnormal return. Menguji pengaruh pengumuman buy back
terhadap trading volume activity. Penelitian ini menggunakan pendekatan
kuantitatif. Sampel penelitian ini adalah perusahaan yang terdaftar di Bursa Efek
Indonesia (BEI) yang melakukan buy back periode tahun 2017 sampai dengan
tahun 2021 yang berjumlah 46 perusahaan, pengambilan sampel menggunakan
teknik purposive sampling. Teknik pengumpulan data menggunakan dokumentasi.
Teknik analisis data menggunakan SPSS (Statistical Package for Social Sciences)
22.0. Hasil penelitian menunjukkan bahwa Pengumuman pembelian kembali
saham Buy back tidak berpengaruh signifikan terhadap average abnormal return
perusahaan yang terdaftar di Bursa Efek Indonesia (BEI) periode tahun 2017
sampai 2021. Pengumuman pembelian kembali saham Buy back berpengaruh
signifikan terhadap trading volume activity perusahaan yang terdaftar di Bursa
Efek Indonesia (BEI) periode tahun 2017 sampai 2021.

Kata Kunci : Pengumuman Buy Back, Average Abnormal Return dan Trading
Volume Activity.
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ABSTRACT

The aim of this research is to examine the effect of buy back
announcements on average abnormal returns. Testing the effect of buy back
announcements on trading volume activity. This study uses a quantitative
approach. The sample for this research is companies listed on the Indonesia Stock
Exchange (BEI) which carried out buy backs for the period 2017 to 2021, totaling
46 companies, sampling using a purposive sampling technique. Data collection
techniques use documentation. Data analysis techniques use SPSS (Statistical
Package for Social Sciences) 22.0. The research results show that the
announcement of the buyback of buy back shares has no significant effect on the
average abnormal return of companies listed on the Indonesia Stock Exchange
(BEI) for the period 2017 to 2021. The announcement of the buyback of buyback
shares has a significant effect on the trading volume activity of companies listed
on the stock exchange. Indonesian Securities (BEI) for the period 2017 to 2021.

Keywords: Buy Back Announcement, Average Abnormal Return and Trading
Volume Activity.
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