
63 

 

DAFTAR PUSTAKA 

 

Amihud, Y. 2002. Illiquidity and Stock Returns: Cross-Section and Time-Series 

Effects. Journal of Financial Markets, 5 (1): 31-56 

 

Amihud, Y., & Mendelson, H. 1986. Asset pricing and the bid-ask spread. Journal 

of Financial Economics, Vol. 17, 223-249. 

 

Amman, M., Oesch, D. & Schmid, M 2011. corporate governance and firm value: 

international evidence. Journal of Empirical Finance. Vol 18, 36-35 

 

Badan Usaha Milik Negara 2011. Peraturan Tata Kelola Perusahaan yang Baik 

pada BUMN. Jakarta: BUMN 

 

Bhide, A 2010. The Hidden Costs of Stock Market Liquidity. Journal of financial 

Economi, 31-51 

 

Black, B. S., Jang, H., & Kim., W. 2003. “Does Corporate Governance Affect Firm 

Value? Evidence from Korea.” Finance Working Paperno.103/2005. 

 

Bodnar, G.M., & Bartov, E. 2009. Alternative Accounting Methods, Information 

Asymmetry and Liquidity: Theory and Evidence. The Accounting 

Review, 397-418 

Brigham, E.F., dan Ehrhardt,. M. 2005. “Financial Management Theory And 

Practice, Eleventh Edition. Ohio: South Western EducationalPublishing. 

 

Brigham, Eugene, and Joel F. Houston. 2006. Fundamental of Financial 

Management. Tenth Edition, USA: Thomson South Western College 

Publishing. 

 

Bukhori, I. 2012. “Pengaruh Good Corporate Governance dan Ukuran Perusahaan 

terhadap Kinerja Perusahaan (Studi Empiris pada Perusahaan yang 

Terdaftar di BEI 2010).” Semarang: Universitas Diponegoro. 

 

Carningsih. 2009. “Pengaruh Good Corporate Governance terhadap Hubungan 

Antara Kinerja Keuangan dengan Nilai Perusahaan (Studi Kasus Pada 

Perusahaan Properti dan Real Estate yang Terdaftar Di Bursa Efek 

Indonesia).” Jakarta: Universitas Gunadarma. 

 

IR - PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH LIKUIDITAS SAHAM... RIDHO ELVIANTO



64 

 

 

 

 
 

Cheung, M.Y., Chung, R. 2015. The Effects of stocks liquidity on firm value and 

corporate governance: Endogenity and REIT’s experiment. Elsevier Inc. 

 

Cheung, Y.L., J. T. Connelly, P. Limpaphayom and P. Jiang. 2008. Corporate 

governance and stock returns: The Case of Hong Kong. Elsevier Inc. 

Journal of Corporate Finance. Vol 35, 211-231 

 

Chung, KH., J. Elder, dan J-C. Kim. 2009. Corporate governance and liquidity. 

Journal of Financial and Quantitative Analysis (forthcoming) 

 

Conroy, R., Harris, R.,and Benet, B. 1990. The Effect of Stock Splits on Bid-Ask 

Spreads. Journal of Financial 45,1285-1295 

 

Copeland, T.E. 1979. "Liquidity Changes Following Stock Splits". Journal of 

Finance 34. 115-141. 

 

Darmawati. 2004. Hubungan Corporate Governance Dan Kinerja Perusahaan. 

Simposium Nasional Akuntansi VII. Denpasar, 2-3 Desember 2004. 

 

Fakhruddin dan Hadianto, Sopian. 2001. Perangkat dan Model Analisis Investasi di 

Pasar Modal, Buku Satu. Jakarta: Elex Media Komputindo. 

 

Fang, V., & Noe, T.H. 2009. Stock Market Liquidity and Firm Value. Journal of 

Financial Economics. 94 (1): 150-169. 

 

Foucault, T. 2013. Market Liquidity: Theory Evidence and Policy. Oxford 

University Press. 

 

Ghozali, Imam. 2011. Aplikasi Analisis Multivariate dengan Program SPSS 

Cetakan IV. Semarang; Badan Penerbit Universitas Dipenogoro. 

 

Gupta, M. & Fields, L., P. 2009. Board Independence and Corporate Governance: 

Evidence From Director Resignations. Journal of Business Finance & 

Accounting. Vol 36, 161-184. 

 

Husnan, Suad. 2008. Manajemen Keuangan: Teori dan Penerapan (Keputusan 

Jangka Panjang). Yogyakarta: BPFE. 

 

Hasbrouck, J. 2009. Trading Cost and Return for U.S Equitie: Estimating Effective 

Cost from Daily Data. Journal of Financial, 64, 1445-1477. 

IR - PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH LIKUIDITAS SAHAM... RIDHO ELVIANTO



65 

 

 

 

 
 

 

Hasibuan 2016. Pengaruh Leverage terhadap Nilai Perusahaan. Skripsi. 

Universitas Brawijaya. 

 

Harris, Larry. 2003. Trading and Exchanges: Market Microstructure for 

Practitioners. Oxford University Press. 

 

Helfin, F, and Shaw, K.W. 2000. Blockholder Ownrship and Market Liquidity. 

Journal of Financial and Quantitative Analysis, 35 (4): 621-633 

 

IICG. 2015. Good Corporate Governance dalam Penciptaan Nilai. Jakarta : IICG 

 

IICG. 2016. Good Corporate Governance dalam Perspektif Keberlanjutan. Jakarta 

: IICG. 

 

Indarti, I., & Purba, D. 2011. Analisis perbandingan harga saham dan volume 

perdagangan saham sebelum dan sesudah stock split. Jurnal Ilmu 

Ekonomi ASET, 57-63. Vol 13 

 

Jacoby, G, and Steven X. Zheng. 2010. Ownership Dispersion Market Liquidity. 

International Review of Financial Analysis. 19 (2) :81-88 

 

Jama’an. 2008. Pengaruh Mekanisme Corporate Governance dan Kualitas Kantor 

Akuntan Publik Terhadap Integritas Informasi Laporan Keuangan. Tesis 

Strata-2. Program Studi Magister Sains Akuntansi. Universitas 

Diponegoro, Semarang. 

 

Jiang, C., Huang, Y., & Jacoby, G. 2016. The Bonding Hyphotesis and The Home 

Market Liquidity of Chinese Cross-listed Stock. Elsevier Inc. 

 

Keown, Arthur J. Scott, David F. Martin, John D. Pretty, J William. 1996. Dasar-

Dasar Manajemen Keuangan. Jilid 2 Edisi Pertama. Jakarta: Salemba 

Empat. 

Kurshev, A., and Strebulaev, I. A. 2005. Firm Size and Capital Structure. Journal 

of Stanford University 1, 30-55. 

Leland, H., E. and Pyle, D., H. 1977. Informational Asymmetries, Financial 

Structure, and Financial Intermediation. The Journal of Finance. Vol. 

32, No. 2, 371-387  

 

IR - PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH LIKUIDITAS SAHAM... RIDHO ELVIANTO



66 

 

 

 

 
 

Prommin, P., Jumreornvong, S., & Jiraporn, P. 2016. Liquidity, Ownership 

Concentration, Corporate Governance, and Firm value: Evidence from 

Thailand. Global of Financial Journal 31. Elsevier Inc. 

 

Retno, Reny Dyah, 2012. Pengaruh Good Corporate Governance dan 

Pengungkapan Corporate Social Responsibility Terhadap Nilai 

Perusahaan (Studi Empiris Pada Perushaan yang Terdaftar di Bursa Efek 

Indonesia Periode 2007-2010, Jurnal Nominal / Volume 1 Nomor 1 / 

Tahun 2012.  

 

Shleifer, A., and R. Vishny. 1997. A Survey of Corporate Governance. Journal of 

Finance,52, 737-783. 

 

Setyarini dan Purwanti, L. 2011. Mekanisme Corporate Governance, Manajemen 

Laba, dan Kinerja Perusahaan. Jurnal Ilmiah Akuntansi. Desember 2011 

 

Siregar, S.U. and Utama, S. 2008. The Effect of Ownership Structure, Firm Size, 

and Corporate-Governance Practices. Evidence from Indonesia. The 

International Journal of Accounting, 43 (2008), 1 – 217. 

Spence, M. 1973.  The Quarterly Journal of Economics. The MIT Press. Vol. 87, 

No. 3, 355-374 

 

Sudana, I Made. 2011. Manajemen Keuangan Perusahaan Teori dan Praktek. 

Jakarta: Erlangga. 

 

Sukamulja, Sukmawati. 2004. Good Corporate Governance di Sektor Keuangan: 

Dampak Good Corporate Governance Terhadap Kinerja Keuangan. 

Vol.8. No. 1. Juni 2004. Hal 1-25. 

 

Sutrisno. 2001. Manajemen keuangan. Edisi pertama. Yogyakarta: Ekonisia 

 

Weston, J. Fred dan Copeland, Thomas E. 2001. Manajemen Keuangan Jilid I, 

Edisi ke-9. Jakarta: Binarupa Aksara. 

 

www.idx.co.id 

www.idnfinancials.com 

www.iicg.com 

www.sahamok.com 

IR - PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH LIKUIDITAS SAHAM... RIDHO ELVIANTO


