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Abstrak

Penelitian ini menjelaskan dampak sebelum dan sesudah terjadinya covid-19 terhadap abnormal return
dan aktivitas volume perdagangan saham Di BEl. Populasi dalam penelitian ini adalah seluruh
perusahaan yang terdaftar di Bursa Efek Indonesia selama Januari 2020 sampai dengan Juni 2020.
Berdasarkan hasil olah data hipotesis pertama diterima yaitu terdapat perbedaan rata-rata abnormal
return yang diperoleh para investor sebelum dan setelah peristiwa covid-19 pada LQ 45. Hipotesis kedua
pada olah data penelitian ini terdapat perbedaan rata-rata aktivitas volume perdagangan saham
sebelum dan setelah peristiwa covid-19. Berdasarkan hasil penelitian, hal ini menunjukkan bahwa
investor mengalami kepanikan dan kekhawatiran akan rugi yang diakibatkan adanya Covid-19 dan
memacu para investor untuk menjual sahamnya
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Abstract

This study examines the impact before and after the occurrence of covid-19 on abnormal returns and
stock trading volume activities on the IDX. The population in this study were all companies listed on the
Indonesia Stock Exchange during January 2020 to June 2020. Based on the results of the data processing,
the first hypothesis was accepted, namely that there were differences in the average abnormal returns
obtained by investors before and after the Covid-19 incident at LQ 45. The second hypothesis in the data
processing of this research is that there is a difference in the average stock trading volume activity
before and after the Covid-19 event. Based on the results of the study, this shows that investors
experience panic and fears of loss caused by Covid-19 and spur investors to sell their shares.
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