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ABSTRACTION

Rizka Sarah Hagi (2023) Comparative Analysis of Stock Price Indexes Before
and After the US Trade War with China (Study on Stocks in Indonesia, Singapore and
Malaysia). Supervisor: Redawati.

This study aims to determine and analyze the comparison of the movement of
the Composite Stock Price Index (Indonesia), Strait Times Index (Singapore) and
Kuala Lumpur Stock Exchange (Malaysia) before and after the US and China trade
wars.

The population used in this study is the stock index of Indonesia, Singapore and
Malaysia. The sampling technique uses saturated samples, this is done because the
population is small. The data analysis technique in this research is comparative
analysis using the Wilcoxon signed test with the help of SPSS 24.

The results stated that the Composite Stock Price Index (JCI) and Strait Times
Index (STI) had differences before and after the trade war between the United States
and China, while the Kuala Lumpur Stock Exchange (KLSE) had no differences before
and after the trade war between the United States and China.

Stock Price Index, Strait Times Index, Kuala Lumpur Stock Exchange,
Wilcoxon signed test
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ABSTRAKSI

Rizka Sarah Haqi (2023) Analisis Perbandingan Indeks Harga Saham Sebelun
dan Sesudah Perang Dagang Amerika dengan China (Studi pada Saham di Indonesia,
Singapura dan Malaysia). Pembimbing: Redawati.

Penelitian ini bertujuan untuk mengetahui dan menganalisis perbandingan
pergerakan Indeks Harga Saham Gabungan (Indonesia), Strait Times Indeks
(Singapura) dan Kuala Lumpur Stock Exchange (Malaysia) sebelum dan sesudah
perang dagang Amerika dan China.

Populasi yang digunakan dalam penelitian ini yaitu indeks saham Indonesia,
Singapura dan Malaysia. Teknik pengambilan sampel menggunakan sampel jenuh hal
ini dilakukan karena jumlah populasi kecil. Teknik analisis data dalam penelitan ini
yaitu analisis komparasi menggunakan uji Wilcoxon signed test dengan bantuan SPSS
24.

Hasil penelitian menyatakan bahwa Indeks Harga Saham Gabungan (IHSG)
dan Strait Times Indeks (STI) terdapat perbedaan sebelum dan sesudah perang dagang
antara Amerika dan China, sedangkan Kuala Lumpur Stock Exchange (KLSE) tidak
terdapat perbedaan sebelum dan sesudah perang dagang antara Amerika dan China.

Kata Kunci: Perang dagang Amerika dan China, Indeks Harga Saham
Gabungan, Strait Times Indeks, Kuala Lumpur Stock Exchange, Wilcoxon signed test.
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