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INTISARI

Pasar modal sering kali dipengaruhi oleh kebijakan moneter global. termasuk
perubahan suku bunga The Fed. Penurunan suku bunga i dapat memengaruhi
ekspekiasi investor terhadup risiko dan imbal hasil. Penelitian ini bertujuan untiuk
isis reaksi pasar modal atas penurunan suku bunga The Fed dengan
melihat perbedaan abnormal retwrn, trading volume activity, dan bid-ask spread.
Objek penelitian dalam penelition ni 2 i perusahaan sekior energl yang
terdafiar di Bursa Efek Indonesia d udcestmsilﬂﬂtmnsabelum
5 hari setelah pe
sampel 29 p




ABSTRACT

Capiral markets are often influenced by global monetary policy, including ehangex
in the Fed's interest rates. This decline in fnterest rajes can affect investors’
expectations of risk and return, This research aims o anudyze the capital market
reaciion o the Fed's interest rate reduction by looking at differences in abnormal
retims, trading volume activity, and bid-ask spread. The research objects in this

steely are energy sector companies listed on phe Indonesia Stock Exclange with an
estimation period of 100 days before thelbventand a research period of 11 days,
consisting of 3 days befare, during ati afies: the event. This research uses

ceted through purposive
statistical  analysis,
pothesis festing.
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