
 143 

DAFTAR PUSTAKA 

Aggarwal, Shobit., Nawn, S., dan Dugar, A., 2021. What Caused Global Stock 
Market Meltdown During the Covid Pandemic-Lockdown Stringency or 
Investor Panic?. Finance Research Letter, 38 (2021). 

Al-Awadhi, A. M. et al., 2020. Death and contagious infectious diseases: Impact of 
the COVID-19 virus on stock market returns. Journal of Behavioral and 
Experimental Finance, 27, p. 100326. doi: 10.1016/j.jbef.2020.100326.  

Ashraf, B. N., 2020. Stock markets¶ reaction to COVID-19: Cases or fatalities?. 
Research in International Business and Finance, 54, p. 101249. doi: 
10.1016/j.ribaf.2020.101249.  

Bodie, Z., Kane, A., dan Marcus, A. J., 2018. Investments, 11th edition. New York: 
McGraw-Hill Education. 

BPS RI., 2020. Analisis Hasil Survei Dampak Covid-19 terhadap Pelaku Usaha. 
Jakarta: Author. 

Brealey, Richard A., Myers, S.C., dan Marcus, A. J., 2007. Fundamentals of 
Corporate Finance. New York: The McGraw-Hill Companies, Inc. 

Brigham, Eugene F., Gapenski, Louis C., dan Ehmart, Michael C., 1999. Financial 
Management Theory and Practice. Orlando: The Dryden Press. 

Brigham, E. F., Houston, J. F., Jun-Ming, H., dan Yoon Kee, K., 2014. Essentials 
of Financial Management. Singapore: Cengage Learning.  

Chen, M.-H., Jang, S. S. and 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), pp. 200–212. doi: 
10.1016/j.ijhm.2005.11.004.  

Chen, Y., Kelly, B., dan Wu, W., 2020. Sophisticated Investors and Market 
Efficiency: Evidence From A Natural Experiment. Journal of Financial 
Economics, 138(2), pp. 316-341.  

Darmadji, Tjiptono. dan Fakhruddin, Hendy M., 2008. Pasar Modal di Indonesia 
Pendekatan Tanya Jawab. Jakarta: Salemba Empat. 

David, S.A., Inacio Jr., C. M. C., and Machado, J.T., 2021. The Recovery of Global 
Stock Market Indices After Impacts Due to Pandemics. Research in 
International Business and Finance, 55. 

Wabah Covid-19 dan Reaksi Pasar Saham Studi Empiris Pada Bursa Efek Indonesia
AGUSTIN PRIMASARI W, I Wayan Nuka Lantara, M.Si., Ph.D.
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/



 144 

Engelhardt, Nils, Krause, M., Neukirchen, D., dan Posch, P. N. 2021. Trust and 
Stock Market Volatility During the Covid-19 Crisis. Finance Research 
Letter, 38 (2021). 

Fahmi, Irham., 2015. Analisis Laporan Keuangan. Bandung: Alfabeta. 

Fama, E. F., 1970. Efficient Capital Markets: A Review of Theory and Empirical 
Work. The Journal of Finance, 25(2), pp. 383-417. 

Fama, E. F., 1991. Efficient Capital Markets: II. The Journal of Finance, 46(5), pp. 
1575-1617. 

Finance.yahoo.com., 2021. Jakarta Composite Index (^JKSE). Tersedia di 
https://finance.yahoo.com/quote/%5EJKSE/history?period1=1601856000&
p diakses tanggal 09 Agustus 2021. 

Ghozali, Imam., 2018. Aplikasi Analisis Multivariate dengan Program IBM SPSS 
25. Semarang: Badan Penerbit Universitas Diponegoro. 

Ghozali, I, dan Ratmono, D., 2017. Analisis Multicovvariate dan Ekonometrika: 
Teori, Konsep, dan Aplikasi dengan Eviews 10. Semarang: Badan Penerbit 
Undip. 

Gujarati, Damodar., 2007. Dasar-dasar Ekonometrika. Jakarta: Erlangga. 

Hanafi, Mamduh dan Halim, Abdul., 2009. Analisis Laporan Keuangan. 
Yogyakarta: UPP STIM YKPN. 

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

Hartono, Jogiyanto., 2018. Studi Peristiwa: Menguji Reaksi Pasar Modal Akibat 
Suatu Peristiwa. Yogyakarta: BPFE Yogyakarta. 

Hatmoko, F. W., 2016. Analisis Pengaruh Arus Kas, Leverage dan Firm Size 
terhadap Abnormal Return Saham (Studi Empiris pada Sektor Manufaktur 
yang Terdaftar di Bursa Efek pada periode 2012-2014). Universitas Negeri 
Yogyakarta.  

Hery., 2016. Analisis Laporan Keuangan- Integrated and Comprehensive Edition. 
Jakarta: Grasindo. 

Idx.co.id., 2021. Indeks Sektoral IDX-IC. Tersedia di 
https://www.idx.co.id/produk/indeks/ diakses tanggal 09 Agustus 2021. 

Wabah Covid-19 dan Reaksi Pasar Saham Studi Empiris Pada Bursa Efek Indonesia
AGUSTIN PRIMASARI W, I Wayan Nuka Lantara, M.Si., Ph.D.
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

https://finance.yahoo.com/quote/%5EJKSE/history?period1=1601856000&p
https://finance.yahoo.com/quote/%5EJKSE/history?period1=1601856000&p
https://www.idx.co.id/produk/indeks/


 145 

Karaömer, Yunus dan Acaravcì, S. K., 2021. The Impact of Covid-19 Outbreak on 
Borsa Istanbul: an Event Study Method. Journal of Economic and 
Administrative Sciences.  

Kasmir., 2014. Analisis Laporan Keuangan. Jakarta: PT Raja Grafindo Persada. 

Kritzman, M. P., 1994. What Practitioners Need To Know, About Event Studies. 
Financial Analysts Journal, 50(6), pp. 17-20.  

Kemenkeu.go.id., 2020. Peraturan Menteri Keuangan Republik Indonesia Nomor 
23/PMK.03/2020 Tahun 2020. Tersedia di 
https://jdih.kemenkeu.go.id/fullText/2020/23~PMK.03~2020Per.pdf diakses 
tanggal 10 Oktober 2021.  

Kemenkeu.go.id., 2020. Peraturan Menteri Keuangan Republik Indonesia Nomor 
44/PMK.03/2020 Tahun 2020. Tersedia di 
https://jdih.kemenkeu.go.id/fullText/2020/44~PMK.03~2020Per.pdf diakses 
tanggal 10 Oktober 2021. 

Lind, D. A., Marchal, W. G., dan Wathen, S. A., 2017. Statistical Techniques in 
Business & Economics, 17th edition. New York: McGraw-Hill Education.  

MacKinlay, A. C., 1997. Event Studies In Economics and Finance. Journal of 
Economic Literature, 35(1), pp. 13-39.  

Mansur, Iqbal., Cochran, S.J., dan Froio, G.L., 1989. The Relationship Between 
The Equity Return Levels of Airline Companies and Unanticipated Events: 
The Case of the 1979 DC-10 Grounding. Logistics ad Transportation Review, 
Vancouver, 25(4), pp. 355-365. 

Mansur, Iqbal., Cochran, S.J., dan Phillips, J.E., 1991. The Relationship Between 
The Equity Return Levels of Oil Companies and Unanticipated Events: The 
Case of the Exxon Valdez Accident. Logistics ad Transportation Review, 
Vancouver, 27(3), pp. 247-255. 

Mediaswati, H., 2008. Kinerja Jangka Panjang pada IPO (Initial Public Offering) 
di Indonesia Periode 1991-1993. Majalah Ekonomi Tahun XVIII, No. 2. 

Mujiani, S., Soraya, E., dan Yuliani, S., 2020. Faktor-faktor Yang Mempengaruhi 
Abnormal Return Saham Pada Perusahaan Sektor Pertambangan Yang 
Terdaftar di Bursa Efek Indonesia. Jurnal Akuntansi dan Bisnis Indonesia, 
Vol. 1(1). 

Nurmasari, I., 2020. Dampak Covid - 19 Terhadap Perubahan Harga Saham. Jurnal 
Sekuritas, 3(1), pp. 230–236.  

Wabah Covid-19 dan Reaksi Pasar Saham Studi Empiris Pada Bursa Efek Indonesia
AGUSTIN PRIMASARI W, I Wayan Nuka Lantara, M.Si., Ph.D.
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

https://jdih.kemenkeu.go.id/fullText/2020/23~PMK.03~2020Per.pdf
https://jdih.kemenkeu.go.id/fullText/2020/44~PMK.03~2020Per.pdf


 146 

Pahala, I., Jaya, T. E., dan Meilisa, G. O., 2012. Pengaruh Perbedaan Laba 
Akuntansi dan Laba Fiskal serta ROA terhadap CAR pada Perusahaan 
Manufaktur yang terdaftar di BEI Sepanjang Tahun 2009. Jurnal Econosains, 
Vol X(2). 

Pham, H. N. A., Ramiah, V. & Moosa, I., 2019. The Effects of Environmental 
Regulation On The Stock Market: The French Experience. Accounting adn 
Finance, 60(4), pp. 3279-3304. 

Rahman, M. Lutfur., Amin, A., dan Mamun, M. A. A., 2021. The Covid-19 
Outbreak and Stock Market Reactions: Evidence From Australia. Jurnal 
Research Letters, 38. 

Razali, N. M., dan Wah, Y. B., 2011. Power Comparisons of Shapiro-Wilk, 
Kolmogorov-Smirnov, Lilliefors And Anderson-Darling Tests. Journal of 
Statistical Modeling and Analytics, 2(1), pp. 21-33.  

Ruan, Y. et al.,2003. Comparative full-length genome sequence analysis of 14 
SARS coronavirus isolates and common mutations associated with putative 
origins of infection. The Lancet. 361(9371), pp. 1779–1785. doi: 
10.1016/S0140- 6736(03)13414-9.  

Schindler, P. S., 2019. Business Research Methods, 13th edition. New York: 
McGraw-Hill Education.  

Shapiro, S. S., dan Wilk, M. B., 1965. An Analysis of Variance Test for Normality 
(Complete Samples). Biometrika, 52(3-4), pp. 591-611.  

Smith, R. D., 2006. Responding to global infectious disease outbreaks: Lessons 
from SARS on the role of risk perception, communication and management. 
Social Science & Medicine, 63(12), pp. 3113–3123. doi: 
10.1016/j.socscimed.2006.08.004.  

Sugianto, D., 2021. 4 Dampak Besar Penerapan PSBB Ketat. Tersedia di 
https://finance.detik.com/berita-ekonomi-bisnis/d-5329533/4-dampak-besar-
penerapan-psbb-ketat diakses tanggal 10 Oktober 2021. 

Sugiono, A., dan Untung, E., 2016. Panduan Praktis Dasar Analisis Laporan 
Keuangan. Jakarta: Grasindo 

Sunariyah., 2006. Pengantar Pengetahuan Pasar Modal. Yogyakarta: UPP STIM 
YKPN 

Suryawijaya, M. A. & Setiawan, F. A., 1998. Reaksi Pasar Modal Indonesia 
Terhadap Peristiwa Politik Dalam Negeri (Event Study pada Peristiwa 27 Juli 
1996). Kelola, 7(18). 

Wabah Covid-19 dan Reaksi Pasar Saham Studi Empiris Pada Bursa Efek Indonesia
AGUSTIN PRIMASARI W, I Wayan Nuka Lantara, M.Si., Ph.D.
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

https://finance.detik.com/berita-ekonomi-bisnis/d-5329533/4-dampak-besar-penerapan-psbb-ketat
https://finance.detik.com/berita-ekonomi-bisnis/d-5329533/4-dampak-besar-penerapan-psbb-ketat


 147 

Syamsudin, L., 2009. Manajemen Keuangan Perusahaan. Jakarta: PT Raja 
Grafindo Persada. 

Tandelilin, Eduardus., 2001. Analisis Investasi dan Manajemen Portofolio. 
Yogyakarta: BPFE Yogyakarta. 

Tripathi, A., and Pandey, A., 2021. Information Dissemination Across Global 
Markets During The Spread of Covid-19 Pandemic. International Review of 
Economics and Finance, 74, pp. 103-115. 

Yang, M., dan He, Y., 2018. How Does The Stock Market React to Financial 
Innovation Regulation?. Finance Research Letter, 30, pp. 259-265. 

Zhang, D., Hu, M. and Ji, Q., 2020. Financial markets under the global pandemic 
of COVID-19¶. Finance Research Letters, 36, p. 101528. doi: 
10.1016/j.frl.2020.101528.  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Wabah Covid-19 dan Reaksi Pasar Saham Studi Empiris Pada Bursa Efek Indonesia
AGUSTIN PRIMASARI W, I Wayan Nuka Lantara, M.Si., Ph.D.
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/


