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Abstrak 

Keadaan pasar efisien terjadi dimana tidak ada salah satu investorpun yang mendapat 

abnormal return, akan tetapi pada praktek pasar modal tidak sesuai dengan kenyataan yang 

terjadi. Didalam pasar efisien return harian cenderung sama, tetapi hal itu bertentangan 

dengan fenomena the day of the week effect. Anomali tersebut adalah Monday effect, 

Weekfour effect, dan Weekend effect. Jenis sumber data adalah data sekunder, yaitu saham - 

saham konsisten LQ 45 tahun 2017. metode penelitian mengggunakan analisis anova.  

  

 

Kata kunci Monday effect, Weeekfour effect, Weekend effect. 
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Abstrak 

 

Efficient market conditions occur where none of the investors are getting abnormal 

return, but the practice of capital markets is not in accordance with reality. In the market 

efficient daily return tends to be the same, but it is contrary to the phenomenon of the day of 

the week effect. The anomaly is Monday effect, Week effect effect, and Weekend effect. Types 

of data sources are secondary data, consistent stocks LQ 45 year 2017. research method 

using anova analysis. 
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