
 

 IR – PERPUSTAKAAN UNIVERSITAS AIRLANGGA  
 

47 

 

SKRIPSI REAKSI PASAR SAHAM ...                       AULIA RISMA YANTI 

DAFTAR PUSTAKA 

Ackert, Lucy F & Deaves, Richard. 2010. Behavioral Finance Pschology, 

Decision-Making, and Markets. South Western: Cengage Learning. 

Addins Quran in Ms Word. 2013. 

Asshodiqi, A. (2015). Reaksi Pasar Modal Terhadap Peristiwa Pelantikan 

Presiden Tahun 2014 (Event Study Pada Saham LQ45, JII Dan 

SMINFRA18). 

Bodie, Zvi., Kane, Alex., Marcus, Alan J. 2005. Investment. New York: McGraw-

Hill Companies. 

Bursa Efek Indonesia. (Online). (http://www.idx.ac.id/, diakses pada 10 Februari 

2020). 

Chen, M. H., Jang, S. C. (Shawn), & Kim, W. G. (2007). The Impact of The 

SARS Outbreak on Taiwanese Hotel Stock Performance: An Event-Study 

Approach. International Journal Of Hospitality Management, 26(1), 200–

212. https://doi.org/10.1016/j.ijhm.2005.11.004 

Chen, M. P., Lee, C. C., Lin, Y. H., & Chen, W. Y. (2018). Did The S.A.R.S. 

Epidemic Weaken The Integration of Asian Stock Markets? Evidence From 

Smooth Time-Varying Cointegration Analysis. Economic Research-

Ekonomska Istrazivanja , 31(1), 908–926. 

 https://doi.org/10.1080/1331677X.2018.1456354 

Dunia Investasi. (Online). (https//www.duniainvestasi.com/, diakses pada tanggal 

20 Februari 2020). 

Fatimatuzzahra, V. & Herlambang, L. 2014. Reaksi Pasar Atas Penerbitan Sukûk 

(Studi Pada Emiten Saham Penerbit Sukûk Periode 2008-2012). Jurnal 

Ekonomi Syariah Teori dan Terapan -JESTT, 5(1), 363-378. 

Frendy, & Hu, D. (2014). Japanese Stock Market Reaction to Announcements of 

News Affecting Auditors ’ Reputation : The Case of The Olympus Fraud. 

Journal Of Contemporary Accounting And Economics, 10(3), 206–224. 

Https://Doi.Org/10.1016/J.Jcae.2014.08.004 

Frensidy, Budi. 2013. Lihai Sebagai Investor: Panduan Memahami Dunia 

Keuangan dan Investasi di Indonesia. Jakarta: Salemba Empat. 



 IR – PERPUSTAKAAN UNIVERSITAS AIRLANGGA  

48 
 

 

SKRIPSI REAKSI PASAR SAHAM ...                       AULIA RISMA YANTI 

Hartono, Jogiyanto. 2017.  Teori Portofolio dan Analisis Investasi. Yogyakarta: 

BPFE-Yogyakarta.  

Khanal, A. R., & Mishra, A. K. (2017). Stock Price Reactions to Stock Dividend 

Announcements : A Case From A Sluggish Economic Period. North 

American Journal of Economics and Finance, 42, 338–345.  

https://doi.org/10.1016/j.najef.2017.08.002 

Kunert, S., Schiereck, D., & Welkoborsky, C. (2017). Stock Market Reactions to 

Layoff Announcements – Analysis of The Renewable Energy Sector. 

International Journal Of Energy Sector Management, 11(2), 311–328. 

https://doi.org/10.1108/IJESM-02-2016-0004 

Laidroo, L. (2008). Public Announcement Induced Market Reactions on Baltic 

Stock Exchanges. Baltic Journal of Management, 3(2), 174–192. 

https://doi.org/10.1108/17465260810875505 

Laman Resmi Presiden RI. (Online). (https://presidenri.go.id/, diakses pada 

tanggal 30 Juli 2020). 

Law, C., Cornelsen, L., Adams, J., Penney, T., Rutter, H., White, M., & Smith, R. 

(2020). An Analysis of The Stock Market Reaction to The Announcements 

of The UK Soft Drinks Industry Levy. Economics and Human Biology, 2019. 

https://doi.org/10.1016/j.ehb.2019.100834 

Nastiti, A., & Rahman, A. F. (2011). Analisis Reaksi Pasar Modal Terhadap 

Perubahan Komposisi Jakarta Islamic Index (JII). Jurnal Akuntansi 

Multiparadigma, 2(3), 369–7603. 

Ozo, F. K., & Arun, T. G. (2019). Stock Market Reaction to Cash Dividends: 

Evidence From The Nigerian Stock Market. Managerial Finance, 45(3), 

366–380. https://doi.org/10.1108/MF-09-2017-0351 

Qur'an Kemenag. (Online). (https://quran.kemenag.go.id/, diakses pada tanggal 25 

Februari 2020). 

Sah, V., & Zhou, X. (2012). Elective Stock Dividend in Reits: Market Reaction 

and Determinants. Journal of Property Investment & Finance, 30(6), 583-

595. https://doi.org/10.1108/14635781211264531 
Saunders, Anthony & Cornett, Marcia Millon. 2004. Financial Markets And 



 IR – PERPUSTAKAAN UNIVERSITAS AIRLANGGA  

49 
 

 

SKRIPSI REAKSI PASAR SAHAM ...                       AULIA RISMA YANTI 

Institution. New York: McGraw-Hill Companies. 

Shirazi, M., & Meibodi, A. E. (2020). Reaction of Stock Market Index to Oil 

Price Shocks. Iranian Economic Review, 24(1), 99–128. 

 https://doi.org/10.22059/ier.2020.74476 

Siswoyo, D. D., Wijo, & Utami, E. S. (2015). Reaksi Pasar Atas Perubahan 

Satuan Perdagangan Dan Fraksi Harga di Bursa Efek Indonesia Pada Tahun 

2014 (Studi pada Sepuluh Sektor Industri di BEI tahun 2014). Jurnal Riset 

Akuntansi Mercu Buana, 1(2). 

Soemitra, Andri. 2014. Masa Depan Pasar Modal Syariah Di Indonesia. Jakarta: 

Prenada Media. 

Suganda, T. Renald. 2018. Event Study: Teori dan Pembahasan Reaksi Pasar 

Modal Indonesia. Malang: CV. Seribu Bintang. 

Sukmaningrum, P. S., Madyan, M., & Hendratmi, A. (2019). Reaksi Pasar Saham 

Yang Terdaftar Dalam Jakarta Islamic Index (JII) Terhadap Pengumuman 

Penetapan Gubernur Dki Jakarta Tahun 2017. Jurnal Ekonomi Dan Bisnis 

Islam, 5(1), 1–14. 

Susilawati, R. A. E. (2009). Reaksi Pasar Modal Terhadap Pengumuman. Jurnal 

Ekonomi MODERNISASI, 5, 57–69. 

Tandelilin, Eduardus. 2010. Portofolio dan Investasi: Teori dan Aplikasi. 

Yogyakarta: Penerbit Kanisius. 

Tao, Z., Han, L., Song, Y., & Bai, K. (2019). Stock Market Reactions to The 2011 

Off The Pacific Coast of Tohoku Earthquake. International Journal of 

Disaster Risk Reduction, 41, 101294.  

https://doi.org/10.1016/j.ijdrr.2019.101294 

TEMPO. (Online). (https://bisnis.tempo.co/read/1314535/ihsg-melemah-168-

persen-pasca-indonesia-positif-virus-corona, diakses pada tanggal 30 Juli 

2020). 

TEMPO. (Online). (https://nasional.tempo.co/read/1314052/jokowi-diminta-beri-

pernyataan-jika-indonesia-bebas-corona, diakses pada tanggal 02 Agustus 

2020) 

Utama, C. A., & Hapsari, L. (2012). Jenis Industri, Kepemilikan Saham Asing 



 IR – PERPUSTAKAAN UNIVERSITAS AIRLANGGA  

50 
 

 

SKRIPSI REAKSI PASAR SAHAM ...                       AULIA RISMA YANTI 

Dan Reaksi Pasar Modal Akibat Serangan Bom Teroris. Jurnal Akuntansi 

Dan Keuangan Indonesia, 9(2), 100–116. 

Utomo, V. J. & Herlambang, L. 2015. Efek Hari Libur Lebaran Pada Emiten 

Yang Terdaftar Dalam Issi Periode 2011-2013. Jurnal Ekonomi Syariah 

Teori dan Terapan -JESTT, 5(2), 371-386. 

World Health Organitation. (Online). (https://www.who.int/, diakses pada tanggal 

14 Februari 2020). 


