ABSTRAK

Skripsi dengan judul “Analisis Pergerakan Harga Saham Jakarta Islamic
Index, Daya Tarik Investor, dan Average Trading Volume Activity Sebelum dan
Sesudah Pemilihan Umum 2019 ini ditulis oleh Masrus Samsi, NIM.
17402163330, pembimbing Sri Dwi Estiningrum, S.E.A k., MM.

Penelitian ini dilatarbelakangi oleh fenomena Pemilihan Umum yang
berdampak terhadap kondisi pasar modal. Realitas menunjukkan bahwa indeks-
indeks saham yang ada di pasar modal berdampak oleh faktor-faktor internal
perusahaan dan eksternal perusahaan.

Pasar modal juga sensitif terhadap informasi-informasi yang berhubungan
erat dengan faktor ekonomi maupun faktor non ekonomi. Diantaranya faktor
ekonomi seperti suku bunga, inflasi, dan kurs merupakan beberapa penyebab
reaksinya bursa saham di pasar modal. Faktor non ekonomi seperti politik, sosial,
dan keamanan yang tidak berkaitan langsung dengan pasar modal juga bisa
mempengaruhi pergerakan saham.

Peristiwa Pemilihan Umum 2019 merupakan pemilihan umum yang
pertama kali dilakukakan serentak antara memilih Presiden dan Wakil Presiden
dengan DPR, DPRD, dan DPD. Pemilihan umum yang dilaksanakan pada tanggal
17 April 2019 yang diikuti 14 partai politik dan 2 Calon Presiden dan Wakil
Presiden itu rawan terjadi konflik keamanan.

Pendekatan dalam penelitian ini menggunakan pendekatan kuantitatif
dengan jenis penelitian komparatif. Analisis data dilakukan dengan menggunakan
uji normalitas data. Selanjutnya dilakukan analisis dengan menggunakan analisis
deskriptif, uji paired sample t test, serta uji hipotesis. Hasil penelitian tersebut
menunjukkan bahwa: 1) Harga saham tidak berdampak signifikan pada 18%
sebelum dan sesudah adanya Pemilihan Umum. 2) Daya tarik investor tidak
berdampak signifikan pada 58% sebelum dan sesudah adanya Pemilihan Umum
2019. 3) Average trading volume activity tidak berdampak signifikan pada 59%
sebelum dan sesudah adanya Pemilihan Umum 2019.
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Abstract

Thesis with the title of "Analysis the movement of the stock price of
Jakarta Islamic Index, the appeal of Investor, And the Average Trading Volume
Activity before and after the elections 2019 was written by Masrus Samsi, NIM.
17402163330, supervisor of Sri Dwi Estiningrum, S.E.A k., MM.

This research is backed by a general election phenomenon that affects the
conditions of the capital market. Reality shows that stock indices that exist in the
capital market impact the company's internal and external factors.

Capital markets are also sensitive to information that is closely related to
economic and non-economic factors. Among the economic factors such as interest
rates, inflation, and exchange rate are some of the causes of stock exchange's
reaction in the capital market. Non-economic factors such as politics, social, and
security that are not directly related to the capital market can also affect the
movement of stocks.

The general election event of 2019 was the first general elections between
selecting the President and vice president with the DPR, DPRD, and DPD. A
general election was held on 17 April 2019 followed by 14 political parties and 2
presidential candidates and vice presidents were prone to security conflicts.

The approach In this study uses a quantitative approach to the type of
comparative research. Data analysis is performed using data normality testing.
Further analysis is conducted using descriptive analysis, test paired sample t test,
and hypothesis test. The results of the study showed that: 1) the stock price did not
have a significant impact on 18% before and after the elections. 2) Investor's
appeal has no significant impact on 58% before and after the election of 2019. 3)
Average Trading Activity Volume does not have a significant impact on 59%
before and after the election of 20109.

Keywords: general election, Jakarta Islamic Index, stock price movement,
investor attraction, average trading volume activity.
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