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ABSTRAK

Tujuan dari ini adalah untuk mengetahui pengaruh perilaku investor terhadap

pengambilan keputusan investasi. Perilaku investor terdiri dari variabel investor

konservatif (risk averse), investor moderat (risk neutral),dan investor agresif (risk

seeker). Adapun jenis penelitian ini termasuk dalam penelitian kuantitatif

kausalitas karena dalam penelitian ini bertujuan untuk mengetahui ada atau

tidaknya pengaruh perilaku investor terhadap pengambilan keputusan investasi

sekuritas di Bursa Efek Indonesia (BEI). Penelitian ini menggunakan sampel

sebanyak 32 responden, 42 responden tersebut adalah investor yang pernah

bertransaksi di Bursa Efek Indonesia (BEI). Data pokok penelitian diperoleh

dengan menyebarkan kuisioner dan kemudian di uji validitas dan

reliabilitasnya.Alat uji yang digunakan adalah Uji Validitas dan Reliabilitas, Uji

Asumsi Klasik, Analisis Regresi Linear Berganda, Uji Hipotesis menggunakan

Uji t dan Uji F.Dan dari hasil penelitian dapat ditarik beberapa kesimpulan yaitu :

Hasil penelitian menunjukkan bahwa secara simultan dan parsial perilaku investor

konservatif (risk averse), investor moderat (risk neutral),dan investor agresif (risk

seeker), terhadap pengambilan keputusan investasi sekuritas di Bursa Efek

indonesia (BEI). Dari pengujian regresi diperoleh bahwa variabel investor agresif

(risk seeker) pengaruhnya paling dominan terhadap pengambilan keputusan

investasi karena memiliki nilai koefisien regresi paling besar.

Kata Kunci : Perilaku investor konservatif (risk averse), investor moderat (risk

neutral),dan investor agresif (risk seeker).



ABSTRACT

The purpose of this is to determine the effect of investor behavior in making

investment decisions in the Indonesia Stock Exchange (IDX). Investor behavior

consist of variable conservative investor behavior, moderate investor and

aggressive investor. The type of this research is included in the quantitative

causality research because in this study the objective is to determine whether

there is an influence or not variable conservative investor behavior, moderate

investor and aggressive investor in making investment decisions in the Indonesia

Stock Exchange (IDX). This study used a sample of 32 respondents, while the 32

respondents ever transacted in the Indonesia Stock Exchange (IDX). The main

data of the study were obtained by distributing questionnaires and then tested the

validity and reliability. The test tools used were the Validity and Reliability Test,

Classical Assumption Test, Analysis Multiple Linear Regression, Hypothesis

Testing using t test and F test. And from the results of the study several

conclusions can be drawn, namely: The results show that simultaneously and

partially conservative investor behavior, moderate investor and aggressive has a

significant effect on making investment decisions. From regression testing It is

found that the aggressive investor variable has the most dominant influence on

making investment decisions because it has the greatest regression coefficient.
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