Peggaruh Pandemi COVID-19 dan Sentimen Investor terhadap Perilaku Herding di Indonesia: Studi
pada

Perusahaan LQ45 )

AISYIYAH HEMAS P, Prof. Dr. Jogiyanto HM., M.B.A., Ak., CMA., CA

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Daftar Isi

Halaman SAmMPULL..........ooi e i
Halaman Pengesanan ...........ooeoiiioii i i
Pernyataan Keaslian Karya TUlIS..........ccoooiiiiiiiiiiie e ii
Kata PENGANTAL ........coiiiiiiiiii et \Y;
D U= T g ] OSSPSR vi
Daftar Grafik .......c.eeeiiiieiie e viii
Daftar GAMDA ... eeeiiiee et e e e et a et e e e e e e nreeeennneee s IX
Daftar TADEL.......oooeeeeee e X
1Y OSSR Xi
BAB | PENDAHULUAN .....oooiiie ettt 1
1.1, Latar Belakang.........cooieeiiiiiie et 1
1.2, RUMUSAN MASalaN..........ccuveiiiiieiie e 6
1.3, Pertanyaan Penelitian...........ccouviiieiiieiiieie e 8
1.4, Tujuan PenelItIAN ........cceeiiiiiii e 8
1.5, MOtIVasT PENEITIAN ......cocuvieiiie e 8
1.6. Manfaat PENEITIAN .......c.coiiieiiiiie s 9
1.7. Kontribusi PENElItian ........c.oooviiiieiiieiii s 9
1.8. Ruang Lingkup dan Batasan Penelitian .............ccccceevveiiine i 10
1.9, Sistematika PENUIISAN .........coiiiiiiiiiiiiie e 10
BAB Il LANDASAN TEORI DAN TINJAUAN PUSTAKA .......cooviieiin, 12
2.1, LanNdaSAN TEOM ..ecouveeriiiiiie ittt 12

2.1.1.Behavioral FINANCE .........cooiiiiiiiieiiie e 12

2.1.2. Animal SPIFit TREOIY ...ccocviieeiiee e 13
2.2, TiNJAUAN PUSLAKA........cveeeiiie e 16

2.2.1.Perilaku herding .......ccceoiivi i 16

2.2.2.SENTIMEN INVESION ...ttt 20
2.3. Model Penelitian yang Dikembangkan.............c.cccccceeviieiiiie e, 26
2.4. Pengembangan HIPOtESIS ........c..eeiiuiieiiiieeiiie e 27

2.4.1.Pandemi COVID-19 dan Perilaku Herding ...........ccccooovveevineecinnnne, 27

2.4.2.Sentimen Investor dan Perilaku Herding............cccooveevieeiine e, 31
BAB 111 METODE PENELITIAN .....ooiiiiiiiiiece e 35
3.1, Desain Penelitian .......c.coiiiiiieiiieiii e 35
3.2. Populasi dan SampPel.........c..ccoiiieiiiiiiiie e 35
TR T Y (oo (=] B = o] o] [ PSPPSRI 37
3.4. Definisi Operasional Variabel .............cccccoooviiiiiiiii e, 38

3.4.1.Perilaku herding .......ccccooouieiiiie e 38

3.4.2.Pandemi COVID-19 .....c.ooiiiiiiiecie e 39

3.4.2.SENLIMEN INVESION ...ttt 40
3.5, Variabel KONtrol........c.ooiiiiiiiiie s 41
3.6. Teknik Pengumpulan Data...........c.ccooiuviieeiiiiieie et 42
3.7. Teknik Analisis DAt ........c.ceeiiiiiiiiieiiie e 43

3.7.1. Analisis Statistik Deskriptif ...........cccoceeiiiiiiiiiii e 43

Vi



Pengaruh Pandemi COVID-19 dan Sentimen Investor terhadap Perilaku Herding di Indonesia: Studi
pada

Perusahaan LQ45 )

AISYIYAH HEMAS P, Prof. Dr. Jogiyanto HM., M.B.A., Ak., CMA., CA

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

3.7.2.Uji ASUMST KIASTK ... 43
3.8, UJE HIPOTESIS. ...ttt 45
BAB IV HASIL PENELITIAN DAN PEMBAHASAN........ccccooiiiiiiiiein, 46
4.1. Deskripsi Objek Penelitian............cccooiviiiiiiiiiniieic e 46
4.2, ANALISIS DALA ......eoiiiiiiiiie s 47
4.2.1. Analisis Statistik Deskriptif .........cccoooiiiiieiiieie e 47
4.2.2.Uji ASUMST KISIK ... 48
4.2.3.UJ1 HIPOTESIS. ...t 51
4.3, PeMBDANASAN .......eiiiiiiiiiit s 56
4.3.1.Pandemi COVID-19 dan Perilaku Herding...........ccccoceviiiinniiinnns 56
4.3.2.Sentimen Investor dan Perilaku Herding...........ccoocovvveiiiiiniiiennns 58
BAB V SIMPULAN ...t 61
5.1 SIMPUIAN c.ooii s 61
5.2, KEeerDAtASAN ......ooiiiiiiiiiiie s 62
5.3 IMPIIKASI...cciviiiiiiiic s 62
Daftar PUSTAKA .........ccviiiiiiiieiic e 64
LAMPIRAN — LAMPIRAN ...ttt 72

vii



