OVERREACTION SAHAM SEKTOR KESEHATAN INDONESIA SELAMA PANDEMI COVID19 (2020 -
2021)
RACHEL MAUREEN, Prof. Dr. Sukmawati Sukamulja, M.M.

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Asri Marwan. (2013). Keuangan Keperilakuan.

Bakos, G., & Petrakos, G. (2017b). Overreaction Analysis In State-Owned Equities.
Asian Economic and Financial Review, 7(3), 267-278.

Boboc, I. A., & Dinica, M. C. (2013a). An algorithm for testing the efficient market
hypothesis. PloS One, 8(10).

Bodie, Z., Kane, A., & Marcus, A.J. (2014). Investments.

Boubaker, S., Farag, H., & Nguyen, D. K. (2015). Short-term overreaction to specific
events: Evidence from an emerging market. Research in International Business and
Finance, 35, 153-165.

Boussaidi, R. (2017). The winner-loser effect in the Tunisian stock market: A
multidimensional risk-based explanation. Borsa Istanbul Review, 17(3), 178—189.

Chiao, C., & Hueng, C. J. (2005). Overreaction effects independent of risk and
characteristics: Evidence from the Japanese stock market. Japan and the World
Economy, 17(4), 431-455.

Clare, A., Li, Y., & Thomas, S. (1995a). The overreaction hypothesis and the UK
stockmarket Cite this paper Related papers Long Run Overreaction on t he New
Zealand St ock Exchange Simon Swallow Do Low-Priced St ocks Drive Long-
Term Contrarian Performance on the London Stock Exchange? THE
OVERREACTION HYPOTHESIS AND THE UK STOCKMARKET. In Journal
of Business Finance & Accounting (Vol. 22, Issue 7).

de Bondt, W. (2020b). Investor and market overreaction: a retrospective. Review of

Behavioral Finance, 12(1), 11-20.



OVEI)?REACTION SAHAM SEKTOR KESEHATAN INDONESIA SELAMA PANDEMI COVID19 (2020 -
2021
RACHEL MAUREEN, Prof. Dr. Sukmawati Sukamulja, M.M.

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

S,
de BONDT, W. F. M., & THALER, R. (1985a). Does the Stock Market Overreact? The
Journal of Finance, 40(3), 793-805.

Devi, S., Warasniasih, N. M. S., & Masdiantini, P. R. (2020a). The Impact of COVID-
19 Pandemic on the Financial Performance of Firms on the Indonesia Stock
Exchange. Journal of Economics, Business, & Accountancy Ventura, 23(2).

Hadiwardoyo, W., Tinggi Ilmu Ekonomi Hidayatullah, S., & Barat, J. (n.d.).
KERUGIAN EKONOMI NASIONAL AKIBAT PANDEMI COVID-19.

Hossain, M. (2021a). The effect of the Covid-19 on sharing economy activities. Journal
of Cleaner Production, 280.

lihara, Y., Kato, H. K., & Tokunaga, T. (2004). The winner-loser effect in Japanese stock
returns. Japan and the World Economy, 16(4), 471-485.

Jarrett, J. E. (2010a). Efficient markets hypothesis and daily variation in small Pacific-
basin stock markets. Management Research Review, 33(12), 1128—1139.

Karunia Putri, R., Indah Sari, R., Wahyuningsih, R., Meikhati, E., & Winarso Aji, A.
(2021a). EFEK PANDEMI COVID 19: DAMPAK LONJAKAN ANGKA PHK
TERHADAP PENURUNAN PEREKONOMIAN DI INDONESIA. In Jurnal
Bismak (Vol. 1, Issue 2).

Kim, K. A., & Nofsinger, J. R. (2008). Behavioral finance in Asia. Pacific Basin Finance
Journal, 16(1-2), 1-7.

Kwok-Wah Fung, A., & Lam, K. (2004b). Overreaction of index futures in Hong Kong.
Journal of Empirical Finance, 11(3), 331-351.

Maneenop, S., & Kotcharin, S. (2020a). The impacts of COVID-19 on the global airline

industry: An event study approach. Journal of Air Transport Management, 89.



OVEI)?REACTION SAHAM SEKTOR KESEHATAN INDONESIA SELAMA PANDEMI COVID19 (2020 -
2021
RACHEL MAUREEN, Prof. Dr. Sukmawati Sukamulja, M.M.

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

B
Metawa, N., Hassan, M. K., Metawa, S., & Safa, M. F. (2019). Impact of behavioral
factors on investors’ financial decisions: case of the Egyptian stock market.
International Journal of Islamic and Middle Eastern Finance and Management,

12(1), 30-55.

Musnadi, S., Faisal, & Majid, M. S. A. (2018a). Overreaction and underreaction
anomalies in the Indonesian stock market: a sectoral analysis. International Journal
of Ethics and Systems, 34(4), 442-457.

Ofori-Boateng, K., Ohemeng, W., Agyapong, E. K., & Bribinti, B. J. (2021b). The
impact of COVID-19 on stock returns of listed firms on the stock market: Ghana’s
experience. African Journal of Economic and Management Studies, ahead-of-
print(ahead-of-print).

Ozili, P. (2020b). Spillover of COVID-19: impact on the Global Economy.

Parveen, S., Satti, Z. W., Subhan, Q. A., Riaz, N., Baber, S. F., & Bashir, T. (2021).
Examining investors’ sentiments, behavioral biases and investment decisions
during COVID-19 in the emerging stock market: a case of Pakistan stock market.
Journal of Economic and Administrative Sciences, ahead-of-print(ahead-of-print).

Piccoli, P., Chaudhury, M., Souza, A., & da Silva, W. V. (2017b). Stock overreaction to
extreme market events. North American Journal of Economics and Finance, 41,
97-111.

Raharja, B., Suhaeli, D., & Mranani, M. (2017). Research of the Stock Price
Overreaction and Investor Overconfidence Issues. Business, Management and

Education, 15(1), 127-139.



OVERREACTION SAHAM SEKTOR KESEHATAN INDONESIA SELAMA PANDEMI COVID19 (2020 -
2021)
RACHEL MAUREEN, Prof. Dr. Sukmawati Sukamulja, M.M.

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

B
Ramiah, V., Xu, X., & Moosa, I. A. (2015a). Neoclassical finance, behavioral finance
and noise traders: A review and assessment of the literature. In International Review

of Financial Analysis (Vol. 41, pp. 89—100). Elsevier Inc.

Ramiah, V., Xu, X., & Moosa, I. A. (2015b). Neoclassical finance, behavioral finance
and noise traders: A review and assessment of the literature. In International Review
of Financial Analysis (Vol. 41, pp. 89—100). Elsevier Inc.

Rossi, M. (n.d.-b). Efficient Market Hypothesis And Stock Market Anomalies:
Empirical Evidence In Four European Countries. In The Journal of Applied
Business Research (Vol. 34, Issue 1).

Scott, W., & Mitchell Conover, C. (n.d.). Investor overreaction in international stock
markets.

Sewell, M. (2011a). History of the Efficient Market Hypothesis.

Singh, J. E., Babshetti, V., & Shivaprasad, H. N. (2021). Efficient Market Hypothesis to
Behavioral Finance: A Review of Rationality to Irrationality. Materials Today:
Proceedings.

Sun, Y. V., Liu, B., & Prodromou, T. (2022). The determinants of the COVID-19 related
stock price overreaction and volatility. Studies in Economics and Finance, 39(1),
125-149.

Susilawati, S., Falefi, R., & Purwoko, A. (2020a). Impact of COVID-19’s Pandemic on
the Economy of Indonesia. Budapest International Research and Critics Institute

(BIRCI-Journal): Humanities and Social Sciences, 3(2), 1147-1156.



OVEI)?REACTION SAHAM SEKTOR KESEHATAN INDONESIA SELAMA PANDEMI COVID19 (2020 -
2021
RACHEL MAUREEN, Prof. Dr. Sukmawati Sukamulja, M.M.

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

B

Tuyon, J., & Ahmad, Z. (2016b). Behavioural finance perspectives on Malaysian stock
market efficiency. Borsa Istanbul Review, 16(1), 43-61.
https://doi.org/10.1016/j.bir.2016.01.001

van der Sar, N. L. (2004a). Behavioral finance: How matters stand. In Journal of
Economic Psychology (Vol. 25, Issue 3, pp. 425-444).

Yang, N. T., Chu, H. H., Ko, K. C., & Lee, S. W. (2018a). Continuing overreaction and
momentum in a market with price limits. Pacific Basin Finance Journal, 48, 56—
71.

Zarowin, P. (1990a). Size, Seasonality, and Stock Market Overreaction. In Source: The

Journal of Financial and Quantitative Analysis (Vol. 25, Issue 1).



