OVEI)?REACTION SAHAM SEKTOR KESEHATAN INDONESIA SELAMA PANDEMI COVID19 (2020 -
2021
RACHEL MAUREEN, Prof. Dr. Sukmawati Sukamulja, M.M.

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

UNIVERSITAS
GADJAH MADA

DAFTAR ISI
LEMBAR PENGESAHAN ...t e eeeeeaeaens 1
KATA PENGANTAR ..o v
D YN Tl N 2 5] vii
DAFTAR GAMBAR ..o, X
DAFTAR TABEL ..., X1
B A B L., 1
PEND AHULU AN e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e aaaaaaaeas 1
1.1 Latar BelaKang ..........ccoooiiieiiiieiiecieeee e 1
1.2 Rumusan Masalah ... 11
1.3 Pertanyaan Penelitian..........c.ccoceeeviieiiieiiieniieiieieceeee e 12
1.4 Tujuan Penelitian .........ccccuveeiiieeiiieeiieciee et 12
1.5 Manfaat Penelitian .........ooooviiiiiiiiiiiii 12
1.6 Lingkup Penelitian ..........ccccccoeviiiiiieniieiieiecieeee e 13
1.7 Sistematika PENULISAN .....oooeeeeeeeeeeee e 13
BAB L6 .o, 15
LANDASAN TEORI DAN TINJAUAN ... 15
2.1 Landasan TeOTT.....coueeeeeeeeee e e e e e e e e e e e e e e e aaeeaeaeees 15
2.1.1 Behavioral FINANCE. ... ... eeeeeeeaeeeeeeeeens 15
2.1.2 Efficient Market Hypothesis ..........cccceeviieiiiiiiiiiieeiieieeieeee e 20
2.1.3 ANOMALT PASAT ... 22
2.1 OVEITEACTION ..ot e e e e e e e e e e e e e e eeeeeeanaaeeeas 23
2.2 Tinjauan Pustaka ..........ccecoieiiiiiiieiiecieie et 25
2.3 Kerangka Penelitian ..........ccccvieeiiiieiiiiieciieeciee et 27

vii



OVEI)?REACTION SAHAM SEKTOR KESEHATAN INDONESIA SELAMA PANDEMI COVID19 (2020 -
2021
RACHEL MAUREEN, Prof. Dr. Sukmawati Sukamulja, M.M.

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

UNIVERSITAS
GADJAH MADA

2.4 HIPOTESIS uveeeurieeeiiieeeiiieeiieeeitteeeteeesteeessaeessaeeessseeesssaeessseesnssaeansaeesssneennseens 27
BAB TIL ..ottt ettt et 32
METODE PENELITIAN ...ttt e 32

3.1 Desain Penelitian.........cooccooiiiiiiiiiiiiie e 32

3.2 Populasi dan Sampel ..........cccoooiiiiiiiiiiiiee e 32

3.3 Desain Operasional dan Pengukuran Variabel..............cccccoonirniinnnnne. 33

34 Prosedur Pengumpulan Data............cccoeeviieniiiieniieeiieeeeeeeee e 36

3.5  Pengujian HipotesiS......ceovieriieriieriieiiieeieeiieeee ettt 36
BAB IV ettt 39
HASIL PENELITIAN DAN PEMBAHASAN .....ccoooieieieeeeeeee e 39

4.1 Gambaran UMUIM ........oocuiiiiieiiienieeieesie ettt siee e esieesbeesseesveeseesnneens 39

4.2 SANAM ...ttt 39

4.3 Statistik DesKIIptif........ccooiiiiiiiieieeeeeee e 41

4.4 Uji ONE SAMPLE 11ESE ....cveeeeeeeeeeeieeeeiee st eeeeeere e stveeeaeeesreeesaeeeenns 42

4.5 Pengujian HipOteSiS......ccveriieiierieeiieniieeieesite et e siee et ettt e see e eaaeens 44

4.6 Pembahasan............cooiiiiiiiiiii e 51
BAB Ve ettt ettt b et neens 53
SIMPULAN DAN SARAN ..ottt ettt 53

5.1 SIMPUIAN oo e e 53

I 1010) 112 ) TSR P SRUPPPR 54

5.3 Keterbatasan .........cccuieuieriieiiieeie ettt ettt ettt st ettt e e e ees 54

S8 SATAN ..ottt ettt e 55
DAFTAR PUSTAKA ..ottt sttt 56

1X



	[FULL] OVERREACTION SAHAM SEKTOR KESEHATAN INDONESIA SELAMA PANDEMI COVID19 (2).pdf (p.5-75)

