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Abstract

This research has studied the subject of high volume return
premium. This work will focus on comparing differences of returns
between two groups of stocks that have a large amount of trading
volume and low trading volume and the difference between these
two groups of shares, if there are differences will have a constant
effect How long is it in order to know the appropriate holding period?
Including the tendency of prices for various types of stocks when the
volume shock occurs, as well as the relationship between the volume
of stock characteristics What is the difference between stock returns
during the period? The test results show that in the Thailand stock
market, the high volume return premium is uncertain. Essentially, the
increased volume of shock affects the return on the stock in the short
term. And the issues that investors are still interested in and affecting
the return on the stock when the shock is PE, P/BV and Past returns
but only for a short period of 1-3 months in the Thailand stock
market.



