PASAR MODAL INDONESIA
SECARA SEKTORAL

Sarah Luksiana Turnip, Mamduh M. Hanafi, Prof. Dr., M.B.A.
UNIVERSITAS

GADJAH MADA Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

DAFTAR ISI

HALAMAN JUDUL. .. ..o, 1

HALAMAN PENGESAHAN. .. ... i

HALAMAN BEBAS PLAGIAST. ... iii
Kata Pengantar...........ccceeevieeiiiiinniiiiiiieceeeeeees Error! Bookmark not defined.
DIATT AR TSN s v s s i s 065 60505 05455 068806850058 50585 580 05 A A 55308 1
DAPTAR LAMPIRAN scommsnmmmanansunsassmsomsssansas Error! Bookmark not defined.
INEISATT..ceeeeeiiiieeeeieeceeec e Error! Bookmark not defined.
ADSIFACT ..o Error! Bookmark not defined.
PENDAHULUAN ....coooiiiiiiiiiiiiiiecceieeeee Error! Bookmark not defined.
1.1 Latar Belakang...........cooooviiiiiiiiiiinnnniiinnee. Error! Bookmark not defined.
1.2 Rumusan Masalah...........cccoccoeiiniiiennnnnn. Error! Bookmark not defined.
1.3 Batasan Masalah............cccoooiiiiiniiennnnne. Error! Bookmark not defined.
L2 01 B T ) | R ————— Error! Bookmark not defined.
18 Mantaat Penelitiah s Error! Bookmark not defined.
1.6 Sisternafika Peneliti s Error! Bookmark not defined.
LANDASAN TEORI ........cccoiiiiiiiiniiiiiiniieeeee Error! Bookmark not defined.
2.1 Pasar Modal.......ccccovveiiniiiieiiniiecaee Error! Bookmark not defined.
2.2 Pasar Modal Indonesia ...........cc.ceeeeeennn. Error! Bookmark not defined.
2.3 Studi Peristiwa .......cccceeevviieeeiniiieeeennne. Error! Bookmark not defined.
2.4 Efisiensi Pasar.......ccccccovviiiiiniiecennnne. Error! Bookmark not defined.
2.3  Refnrn SABEHT .o senmssvmas s amsass Error! Bookmark not defined.
2:6 Abnormal REWFN oo Error! Bookmark not defined.
2.7  Expected Return.............cceeeeveenniiinnnnene. Error! Bookmark not defined.
2.7.1  Mean Adjusted Model..................... Error! Bookmark not defined.
2.77.2  Market Model ..........ccceeviiiiiannneen. Error! Bookmark not defined.
2.7.3  Market Adjusted Model .................. Error! Bookmark not defined.
2.8  Penelitian Terdahulu ...........ccccooevunnnneee. Error! Bookmark not defined.

2.9  Pengembangan Hipotesis ...........ccuuueeeee. Error! Bookmark not defined.

PENGARUH PERISTIWA POLITIK (PEMILIHAN PRESIDEN) TAHUN 2014 DAN 2019 TERHADAP



PASAR MODAL INDONESIA
SECARA SEKTORAL
Sarah Luksiana Turnip, Mamduh M. Hanafi, Prof. Dr., M.B.A.

GUA’\IlDlijEJIR[SVIII\ADSA Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/
METODOLOGI PENELITIAN ......ccocciiiiiieeeennn. Error! Bookmark not defined.
3.1. Jenis Penelitian dan Sumber Data........... Error! Bookmark not defined.
3.2.  Populasi dan Sampel ..........cccuvviieeeennnn. Error! Bookmark not defined.
3.3. Periode Pengamatan.............cccuvveeeeennnnn. Error! Bookmark not defined.
3.4. Metode AnaliSiS ......cccovvuveeeernneeeeennnneeen. Error! Bookmark not defined.
3.5. Metode Pengujian Hipotesis................... Error! Bookmark not defined.
3.9.1 Pengujian Hipotesis 1 s sessssssnmans Error! Bookmark not defined.
3.5.2  Pengujian Hipotesis II..................... Error! Bookmark not defined.
HASIL DAN PEMBAHASAN ......ccoooiiieeiiiins Error! Bookmark not defined.
4.1  Deskripsi Data ......cccccoevvviiiiiiiieienennnnans Error! Bookmark not defined.
4.2 Uji HIPOteSiS ..uuvvereeeeeeeieniiiiiieeeeeeeeeee Error! Bookmark not defined.
421 Uji Hipotesis La....coooeeiiiiiiiiiiniiinn, Error! Bookmark not defined.
4.2.2. Ui Hipotesis T s ssesmssvuseass avasnassanssasas Error! Bookmark not defined.
4.2.3 Uji Hipolesis I Error! Bookmark not defined.
4.3 PetibaliaSal .cmssamms s Error! Bookmark not defined.
KESTMPUIL AN . ooz e Error! Bookmark not defined.
5.1 Simpulan........eeviiiniiiiiiiiiieeee, Error! Bookmark not defined.
5.2 Keterbatasan ..........cccceeevvvieeeennnieeeennnne Error! Bookmark not defined.
5.3 Implikasi......ccoceeeiiinniiiiiiiieeeeeiiiie, Error! Bookmark not defined.

Daftar Pustaka.......cooooueviiiiiiiiiiiieeiieeeieeeeveeeeann, Error! Bookmark not defined.

PENGARUH PERISTIWA POLITIK (PEMILIHAN PRESIDEN) TAHUN 2014 DAN 2019 TERHADAP



