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ABSTRAKSI 

Tujuan penelitian ini adalah untuk mengetahui dan menganalisis pengaruh Monday effect, 

Weekend effect, danThe day of the week effect terhadap Return saham pada perusahaan 

tekstil yang terdaftar di Bursa Efek Indonesia. Penelitian ini menggunakan metode 

kuantitatif. Populasi penelitian ini adalah semua  perusahaan tekstil  yang terdaftar di Bursa 

Efek Indonesia dari tahun 2014 sampai tahun 2018. Jumlah populasi perusahaan tersebut  

adalah sebanyak 19 perusahaan. Berdasarkan kreteria tertentu jumlah perusahaan yang 

memenuhi kreteria sampel yaitu sebesar 6 perusahaan. Teknik analisis yang digunakan 

adalag analisis regresi berganda dengan software SPSS. Hasil penelitian secara parsial 

menunjukan bahwa Monday effectdan weekend effect berpengaruh positif dan signifikan 

terhadap return saham. The day of the week effect berpengaruh negatif dan tidak signifikan 

terhadap return saham. Secara simultan Monday effect, weekend effect, dan the day of the 

week effect berpengaruh dan signifikan terhadap return saham. 

 

Kata kunci: Monday effect, weekend effect, the day of the week effect, return 

saham 
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ABSTRACT 

The purpose of this research is to know and analyze the effect of Monday effect, weekend 

effect, and the day of the week effect on stock return  on companies textile in the Indonesia 

stock exchange.  This research uses quantitativ methods. The population of this research is 

a textile company listed on the Indonesia stock exchange from2014 to 2018. The company’s 

population is as many as 19 companies. Based on specific criteria the number of 

companies that meet the sampel creed is a 6 companies. The analytical techniques used are 

multiple regression analyses with SPSS software. The result of the study partially showed 

that the Monday effect an weekend were positively and significantly impact on the stock 

return. The day of the week effect negatively and insignificantly on stock return. 

Simultaneously Monday effect, weekend effect, and the day of the week effect are influential 

an significantl. 

 

 Keywords: Monday effect, weekend effect, the day of the week effect, return 

stock 
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