Capital asse pricing model dan tiga faktor model Fama dan French di Bursa Efek Jakarta periode
1999-2002
RAHMAWATI, Alfi, Prof.Dr. Abdul Halim, MBA

Universitas Gadjah Mada, 2003 | Diunduh dari http://etd.repository.ugm.ac.id/

£on

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

| Ajili, Souad, The Asser Pricing Model and The Three Factor Model of 'ama and

[rench Revisited in The Case of France, Yahoo Internet, 2002.

Brealey, R. and Myers, S., Principles of Corporate Finance, Seventh Edition,
McGraw Hiil, 2003.

Brigham, E.F., Gapenski, L.C., and Daves, P.R., Imtermediate IFinancial
Management, Sixth Edition, The Dryden Press, 1999.

Chan, K.C., and Chen, Nai-Fu, Structural and Return Characteristics of Small
and Large Firms, The Journal of Finance, September, 1991.

Effendi, M.I, dan Muafi, CAPM: Berbagai Kajian Terhadap Model dan

Peranannya dalam Pengukuran Kinerja Portofolio, Majalah Usahawan
No. 07, Tahun XXX, Juli, 2001.

Elton, Edwin J., and Gruber, Martin l., Modern PorifolioTheory and Investiment
Analysis, Fifth Edition, John Wiley and Sons, Inc, Singapore, 1995,

Fama, Eugene F., and Kenneth R. French., The Cross-Section of Expected Stock
Returns, The Journal of Finance, June, 1992,

Fama, Eugene F., and Kenneth R. French.,, Size and Book-to-Market Factors in
Earnings and Returns, The Journal of Finance, March, 1995.

Fama, Eugene F., and Kenneth R. French., Multifactor Explanations of Asset
Pricing Anomalies, The Journal of Finance, March, 1996.

Gujarati, D.N, Basic ficonometrics, Fourth Edition, McGraw Hill, 2003.

Hartono M, Jogiyanto, Teori Portofolio dan Analisis Investasi, Edisi Pertama,
BPFE Yogyakarta, 1998.

Henny. A, Pengujian Standar CAPM dan Perluasannya, Thesis Program Pasca
Sarjana UGM, Yogyakarta, 1995.

Husnan, Suad, Pengujian CAPM di BEJ Periode 1994-1997: Standard CAPM
ataukah Zero Bera?, Jurnal Ekonomi dan Bisnis Indonesia, Oktober, 1998.-

Husnan, Suad, Dasar-Dasar Teori Portofolio dan Analisis Sekuritas, Edisi
Ketiga, UPP AMP YKPN, Yogyakarta, 1998.

Indarto, Pengaruh Size dan Rasio PBV terhadap Return dan Larning, Thesis
Program Pasca Sarjana UGM, Yogyakarta, 1997.

Jones, Charles P, [nvestments: Analysis and Management, Sixth Edition, John
Wiley and Sons, Inc, 1998.

Kothari, S.P., J.Shanken, and R.G.Sloan, Another Look at The Cross-Section of
Expected Stock Returns, Journal of Finance 50, 1995.

46




47

Capital asse pricing model dan tiga faktor model Fama dan French di Bursa Efek Jakarta periode
1999-2002

ll
| _
Q}. RAHMAWATI, Alfi, Prof.Dr. Abdul Halim, MBA

i i j i i : . itory. .ac.id/
UNIVERSITAS Universitas Gadjah Mada, 2003 | Diunduh dari http://etd.repository.ugm.ac.i
GADJAH MADA
Kumniawan, A., Risiko Sistematis, {kuran Perusahaan dan Retrn Saham di BlsJ,

Thesis Program Pasca Sarjana UGM, Yogyakarta, 2002.
Lakonishok, J., A.Shleifer, and R.W.Vishny, Contrarian Investmens,

| Ixtrapoiation, and Risk, Journal of Finance 49, 1994,
| Manulang, B., Analisis Rasio B/M dan Beta Sebagai Penjelas Perbedaan Rata-
) rata Return pada BI.J, Thesis Progfam Pasca Sarjana UGM, Yogyakarta,
2001, | " '
Mei, 1., Fxplaining The Cross-Section of Returns via a Multy-Factor APT Model,
Journal of Financial and Quantitative Analysis, Vol.28, No. 3, September,
1993,
Nachrowi, N.D, dan Usman, H., Penggunaan Teknik Ekonometrika: Pendektan
Populer & Praktis Dilengkapi Teknik Analis & Pengolahan Data Dengan
Menggunakan Paket Program SPSS, Cetaka Pertama, RajaGrafindo
Persada, 2002.
Rosenberg, B., K.Reid, and R.Lanstein, Persuasive Evidence of Market
Inefficiency, Journal of Portfolio Management 11, 1985.
Santosa, S., SPSS: Mengolah Data Statistik Secara Profesional, Cetakan Kedua,
Elex Media Komputindo, 2000.
Santosa, S., Suku Latihan SPSS Statistik Parametrik, Cetakan Ketiga, Elex Media
Komputindo, 2002. .
Tantri, A., Relation Among Expected Return, Risk, Earning-Price and B/M of
Consumer and Non Consumer Stocks Listed at The Jakartu Stock

Exchange, Thesis Program Pasca Sarjana UGM, Yogyakarta, 2002.




