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Penelitian ini bertujuan untuk menganalisis perbedaan abnormal return saham
perusahaan perbankan yang terdaftar di Bursa Efek Indonesia sebelum dan setelah
pemilihan umum presiden 2024. Metode event study digunakan untuk menghitung
abnormal return saham selama periode jendela sekitar tanggal pemilihan umum.
Analisis data dalam penelitian ini menggunakan uji beda Paired Sample T-Test. Hasil
penelitian menunjukkan Pasar modal tidak bereaksi terhadap peristiwa pemungutan
dan pengumuman hasil Quick count 2024, karena tidak ada perbedaan pada Abnormal
Returnn sebelum dan setelah Pemilu. Temuan ini mengindikasikan bahwa peristiwa
pemilihan umum presiden 2024 tidak memberikan dampak yang berarti terhadap
pergerakan harga saham perusahaan perbankan.

Kata Kunci : Abnormal Retun, Quick Count, Event Study

1



THE EFFECT OF THE QUICK COUNT RESULTS OF THE 2024-2029
PRESIDENTIAL ELECTION ON STOCK RETURNS.
(CASE STUDY ON BANKING COMPANIES LISTED ON THE INDONESIA
STOCK EXCHANGE IN 2024)

ABSTRACT

By:
Alda Dita Cb Cahyani
2061115

Lecturer

Dr. Abd. Rohim., SE., MSi., CRA

This study aims to analyze the abnormal differences in stock returns of banking
companies listed on the Indonesia Stock Exchange before and after the 2024
presidential election. The event study method is used to calculate abnormal stock
returns during the window period around the date of the general election. Data analysis
in this study uses the Paired Sample T-Test differentiated test. The results of the study
show that the capital market did not react to the voting event and the announcement of
the results of the 2024 Quick count, because there was no difference in Abnormal
Returns before and after the election. These findings indicate that the 2024 presidential
election will not have a significant impact on the stock price movements of banking
companies.
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