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ABSTRACT

Hilda Melia. 302 17 11 006. Comparative Analysis of Agricultural Sector Stocks on the
Indonesia Stock Exchange Before and After the Announcement of the Corona Virus
(Covid-19) in Indonesia.

This study aims to analyze differences in stock prices, trading volume activity and abnormal
returns in agricultural sector stocks on the Indonesia Stock Exchange before and after the
announcement of the Corona Virus (Covid-19) break in Indonesia. This study uses a
quantitative approach. Library research applied in this study to collect the data related to the
case study including research journals, scientific works and books related to the theories and
problems that will be discussed in this research. The documentation method is by collecting
and recording historical data on each each stock under study. Sources of data used are
secondary data in the form of stock prices, trading volume activity and abnormal returns of
stocks in the agricultural sector on the Indonesia Stock Exchange. The sampling technique
used is purposive sampling with a total sample of 12 companies. The data analysis methods
used were descriptive analysis, normality test (Shapiro Wilk), paired sample t-test analysis
and Wilcoxon signed rank test analysis using the SPSS program.

The results of the study stated that there was a significant difference in stock prices between
before and after the announcement of Covid-19 in Indonesia on shares in the agricultural
sector on the Indonesia Stock Exchange and there was no significant difference in trading
volume activity and stock abnormal returns between before and after the announcement of
the Covid-19 pandemic. 19 in Indonesia to shares in the agricultural sector on the Indonesia
Stock Exchange.

Keywords : Covid-19, Agricultural Sector Stocks, Stock Price, Trading Volume
Activity and Abnormal Return.
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ABSTRAK

Hilda Melia. 302 17 11 006. Analisis Perbandingan Saham Sektor Pertanian
di Bursa Efek Indonesia Sebelum dan Sesudah Pengumuman Corona Virus
(Covid-19) di Indonesia.

Penelitian ini bertujuan untuk menganalisis perbedaan harga saham, trading
volume activity dan abnormal return pada saham sektor pertanian di Bursa Efek
Indonesia sebelum dan sesudah pengumuman peristiwa Corona Virus (Covid-19)
di Indonesia. Penelitian ini menggunakan pendekatan kuantitatif. Teknik
pengumpulan data yang digunakan adalah studi kepustakaan yaitu dengan
mempelajari literatur, catatan, jurnal penelitian, karya ilmiah dan buku yang
berkaitan dengan teori-teori dan masalah yang akan dibahas dalam penelitian ini
dan metode dokumentasi yaitu dengan cara mengumpulkan dan mencatat data
historis pada masing-masing saham yang diteliti. Sumber data yang digunakan
adalah data sekunder berupa harga saham, trading volume activity dan abnormal
return saham pada sektor pertanian di Bursa Efek Indonesia. Teknik pengambilan
sampel yang digunakan adalah purposive sampling dengan jumlah sampel
sebanyak 12 perusahaan. Metode analisis data yang digunakan adalah analisis
deskriptif, uji normalitas (shapiro wilk), analisis paired sample t-test dan
analisis wilcoxon signed rank test dengan menggunakan bantuan program SPSS.
Hasil penelitian menyatakan bahwa terdapat perbedaan harga saham yang
signifikan antara sebelum dan sesudah peristiwva pengumuman Covid-19 di
Indonesia terhadap saham sektor pertanian di Bursa Efek Indonesia dan tidak
terdapat perbedaan trading volume activity dan abnormal return saham yang
signifikan antara sebelum dan sesudah peristiwva pengumuman Covid-19 di
Indonesia terhadap saham sektor pertanian di Bursa Efek Indonesia.

Kata kunci: Covid-19, Saham Sektor Pertanian, Harga Saham, Trading Volume
Activity dan Abnormal Return.
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