DAFTAR PUSTAKA

Alghifari, M. F., & Apriwandi. (2025). DAMPAK PERANG RUSIA-UKRAINA
TERHADAP REAKSI PASAR MODAL DAN KINERJA SAHAM
SUBSEKTOR FOOD AND BEVERAGE. Bina Ekonomi, 29(1), 16-34.
https://journal.unpar.ac.id/index.php/BinaEkonomi

Antara. (2026). Harga minyak dunia melonjak dampak perang Iran, bagaimana
dampaknya ke harga BBM subsidi? Antara Aceh.
https://aceh.antaranews.com/berita/4022 19/harga-minyak-dunia-melonjak-
dampak-perang-iran-bagaimana-dampaknya-ke-harga-bbm-subsidi

Arif, M. No'R. Al (2026). Dampak Serangan Amerika-Israel ke Iran Terhadap
Ekonomi Global: Uinjkt.Ac.1d. https://www.uinjkt.ac.id/id/dampak-serangan-
amerika-israel-ke-iran-terhadap-ekonomi-global

Badzlina, B., & Bintoro, K{(2023). Analisis. Komparasi.Abnormal Return dan
Trading Volume Activity Saham Subsektor Farmasi Sebagai Dampak. dari
Pandemi Covid-19 di Indonesia. Journal Of Social Science Research Volume,
3, 5271-5289. https://j-innovative.org/index.php/Innovative%0AAnalisis

BBC, news. (2026): Harga BBM naik, Pertamax jadi Rpl16.250/liter mulai 10 Juni
—  “Kelas' | 'menengah “paling _terbebani.” BBC News Indonesia.
https://www.bbc.com/indonesia/articles/c862qpvlzx6o

BEL (2026). INDEKS SAHAM. https://www.idx.co.id/id/produk/indeks/

BL.  (2026). Monetary—Policy.. Review —Report. In Bank Indonesia.
https://www.bi.go.id/en/publikasi/laporan/Pages/ TKM-Maret-2026.aspx
Cariani, N. L. P., & Sinarwati; N. K. (2024). Analisis Komparatif Abnormal Return,
Trading Volume Activity, dan Security Return-Variability. Jurnal Akuntansi
Profesi, 15(01), 95-106: https://doi.org/:

http://dx.doi.org/10.23887/jippg.-v3i2

CNBC. (2026). Kronologi Krisis Selat Hormuz.: Dari Serangan hingga Guncangan
Pasar. CNBC Indonesia.
https://www.cnbcindonesia.com/research/20260418214243-128-
727871/kronologi-krisis-selat-hormuz-dari-serangan-hingga-guncangan-
pasar

Detiksumbagsel. (2026). Harga BBM Nonsubsidi Naik Drastis per 18 April 2026,

57



Ini  Rinciannya. Detik.Com. https://www.detik.com/sumbagsel/bisnis/d-
8449928/harga-bbm-nonsubsidi-naik-drastis-per-18-april-2026-ini-
rinciannya.

Diantriasih, N. K., Purnamawati, I. G. A., & Wahyuni, M. A. (2018). Analisis
komparatif abnormal return , security return variability, dan trading volume
activity sebelum dan setelah pilkada serentak tahun 2018. Jurnal Ilmiah
Mahasiswa Akuntansi, 9(2), 116-126.
https://doi.org/https://doi.org/10.23887/jimat.v1011.20529

Dzar, A. M., Ismail, T., & Geraldina, . (2023). Comparison Analysis of Abnormal
Return , Cumulative Abnormal Return , Trading Volume Activity, and Bid-Ask
Spread of Shares : Event Study-of Announcement of COVID-19 Virus , Delta
Variant , and Omicron Variant. 8(2), 189-196.
https://doi.org/10.24018/ejbmr.2023.8.2.1862

ESDM. (2026). ICP Maret 2026 Tembus USD102,26 per Barel, Dipicu Eskalasi
Konflik' Global. The ' Ministry of Energy and Mineral . Resources.
https://www.esdm.go.1d/en/media-center/news-archives/icp-maret-2026-
tembus-usd 10226-per-barel-dipicu-eskalasi-konflik-globa?

Fama, E. E. (1970). American Finance Association Efficient Capital Markets : A
Review of Theory and Empirical Work. The Journal of Finance, 25(2), 383—
417.

FEB Ul (2026). Dampak-Perang Iran-AS Terhadap Perekonomian Indonesia.
LPEM FEB. UL https://Ilpem.org/dampak-perang-iran-as-terhadap-
perekonomian-indonesia/

Gutama, Z., Setyahuni, S., Safitri, M., & Puspitasari, D. (2025). Pengujian Peran
Emas dan Bitcoin Sebagai Aset Safe Haven: Stabilitas. vs Spekulasi. Jurnal
Maneksi, 14(3),1242—-1253. https://doi.org/10.31959/jm.v14i3.3244

Hadi, N., & Mediyawati, A. (2020). 'Uj1 Event Studies : Dampak Peristiwa Aksi
Bela Islam ( Aksi 212 ) Terhadap Abnormal Return dan Trading Volume
Activity ( Saham Syariah di Jakarta Islamic Index ) A . PENDAHULUAN
Investor merupakan pihak yang rasional , sehingga keputusan investasi yang
di. Jurnal Iqtisad, 7(1), 23-43.
https://doi.org/https://doi.org/10.31942/iq.v7i1.3444

58



Haribowo, R., & Toufik, J. F. (2023). Analisis perbedaan abnormal return dan
trading volume activity sebelum dan selama pandemi covid-19 di Indonesia.
INOVASI: Jurnal Ekonomi, Keuangan Dan Manajemen, 2(2), 506-511.
https://doi.org/https://doi.org/10.31004/innovative.v4i3.11343

Hutami, R. N., & Ardiyanto, M. D. (2015). ABNORMAL RETURN DAN
TRADING VOLUME ACTIVITY SEBELUM DAN SETELAH
PEMILIHAN PRESIDEN SECARA. DIPONEGORO JOURNAL OF
ACCOUNTING, 4, 1-10.

Irmayani, N. W. D:(2021). Dampak Pandemic Covid 19 Terhadap Reaksi Pasar
Pada Sektor Consumer: Goods Industry Di Bursa Efek Indonesia. E-Jurnal
Ekonomi Dan Bisnis Universitas Udayana, 12, 1127.
https://doi.org/10.24843/eeb.2020:v09.112.p05

Laksana, K. B., Cahyadi, L. D.C.R., Aristya, P., & Wasita, A.(2023). Analysis of
Difference between Abnormal Return and Trading Volume Activity. before
and after the Pandemi Covid-19 Announced by WHO. Jurnal Ekonomika,
Bisnis, Dan Humaniora (JAKADARA), ~Vol. 02, N(@OLl),. 191-200.
https://doi.org/https://doi.org/10.3 1004/innovative.v4i3.11343

LM. (2026). Grafik Harga Emas. Logam MUlia.
https://www.logammulia.com/id/grafik-harga-emas

MacKinley, C. A (1997). Event Study Methology. In Journal of Ecnonomic
Literature (Vol. 35, pp- 13-39).
http://www.business.unr.edu/faculty/liuc/files/BADM742/MacKinlay 1997.
pdf

Mahfuzh, M. A. (2023). Pengaruh Publikasi Laporan Keuangan Terhadap
Abnormal Return Emiten Yang Terdaftar Pada Jakarta Islamic Index ( JII )
Studi Kasus Pada PT Perusahaan Gas Negara ( PGAS ).-08(02), 159-165.
https://doi.org/Doi.org/10.37366/jespb.v8i02.1022

Pajrianti, E., Wardhani, R. S., & Yunita, A. (2024). Analisis Komparatif Abnormal
Return dan Trading Volume Activity Sebelum dan Sesudah Pemilihan Umum
Serentak Tahun 2024 (Perusahaan yang Tercatat di IDXBUMN?20).
INNOVATIVE:Journal Of Social Science Research, 4, 10592-10604.
https://doi.org/https://doi.org/10.31004/innovative.v4i3.11343

59



Pratama, L. 1., & Kaluge, D. (2024). ABNORMAL RETURN DAN TRADING
VOLUME. CONTEMPORARY STUDIES IN ECONOMIC, FINANCE AND
BANKING, 3(1), 190-199.
https://doi.org/http://dx.doi.org/10.21776/csefb.2024.03.1.16

Rachman, R. A., & Ervina, D. (2017). DAMPAK PENGUMUMAN
PENERBITAN OBLIGASI PERUSAHAAN TERHADAP ABNORMAL
RETURN SAHAM DI INDONESIA TAHUN 2014 — 2015. Jurnal Ilmiah
Manajemen, 7(2), 301-315.

Rahmatika, N. (2026). Konflik AS-Iran memanas, bagaimana dampaknya terhadap
ekonomi_Indonesia? Pajakku,  https://artikel.pajakku.com/konflik-asiran-
memanas-bagaimana-dampaknya-terhadap-ekonomi-indonesia

Rahmawati, Y.; & Gunawan, H. (2021).. Reaksi Pasar Modal Indonesia Terhadap
Peristiwa Politik. Jurnal Manajemen, 4(2), 1-12.
https://doi.org/10.54964/manajemen.v4i2.129

Reuters. (2026). Indonesia'to import more crude oil from US as Middle East conflict
escalates, minister says. Reuters.
https://www.reuters.com/business/energy/indonesia-import-more-crude-oil-
us-middle-east-conflict-escalates-minister-says-2026-03-03/

Rumuat, G. A. V., Maramis, J. B., & Palandeng, I. D. (2025). REAKSI PASAR
MODAL BOMBAY STOCK EXCHANGE TERHADAP.OPERASI SINDOOR 7
MEI 2025 (EVENT-STUDY PADA SAHAM PERUSAHAAN PERTAHANAN
INDIA). 24(10). https://doi.org/10.8734/mnmae.v1i2.359

Seno, H.; & Kurniasari, W..(2025). Studi peristiwa’: Reaksi pasar modaldndonesia
terhadap pengumuman Danantara pada perusahaan indeks LQ-45. 3(1).
https://doi.org/https://doi.org/10.24002/senapas.v3il.12593

Setiawan, A., Sudaryo, Y., Sipahutar, D. H. N., & Sofiati, N. A.(2024). Event Study
Of The New Economy Board On Abnormal Return And Trading Volume
Activity Of Company Shares In The Indonesia Stock Exchange. Eduvest -
Journal of Universal Studies, 4(8), 6629-6641.
https://doi.org/10.59188/eduvest.v4i8.1767

Soraya, N. (2023). an Event Study: Indonesian Capital Market Reaction To the

Russia-Ukraine War Announcement. Jurnal Riset Akuntnasi Kontemporer,

60



15(1), 114-120. https://doi.org/10.23969/jrak.v15i1.6676

Spence, M. (1973). Job market signaling. Quarterly Journal of Economics, 87(3),
355-374. https://doi.org/10.2307/1882010

Suganda, T. R. (2018). EVENT STUDY Teori dan Pembahasan Pasar Modal
Indonesia.

Talumewo, C. Y., Van Rate, P., & Untu, V. N. (2021). Reaksi Pasar Modal
Indonesia Sebelum dan Sesudah Pengumuman Pemberlakuan New Normal
(Event Study Pada Perusahaan BUMN Yang Terdaftar di Bursa Efek
Indonesia). Jurnal EMBA, 9(4), 1466—1475.

Tandelilin, E. (2001). Analisis Investasi dan-Manajemen Portofolio(1st ed.).

UNESAL (2026). Iran Tutup Selat Hormuz Setelah Kematian Ali Khamenei, Harga
Minyak “Dunia ~Diprediksi~Melejit. Universitas 'Negeri ' Surabaya.
https://s3pendsains.fmipa.unesa.ac.id/post/iran-tutup-selat-hormuz-setelah-
kematian-ali-khamenei-harga-minyak-dunia-diprediksi-melejit

Yousaf, 1., Patel, R., & Yarovaya, L. (2022). Journal of Behavioral: and
Experimental Finance The reaction of G20 + stock markets to.the Russia —
Ukraine conflict **“ black-swan™’ event : Evidence from event study approach.
Journal of '/ Behavioral and Experimental  Finance, 35, 100723.
https://doi.org/10.1016/].jbef.2022.100723

61



	DAFTAR PUSTAKA

