
41 

BIBLIOGRAPHY 
 
 

Abarbanell, J. S., and B. J. Bushee., 1997, Fundamental Analysis, Future Earnings, and 
Stock Prices, Journal of Accounting Research 35 (spring): 1–24. 

 
           , 1998, Abnormal Return to a Fundamental Analysis  
Strategy, The Accounting Review, page 19-45.  
 
Ball, Ray and P.Brown, 1968, An Empirical Evaluation of Accounting Income Numbers, 

Journal of Accounting Research,pp. 159-1978. 
 
Beaver, W.H., 1968, The Information Content of Annual Earning Announcement, 

Journal of Accounting Report, pp 67 -92. 
 

       , 1989, Financial Reporting: An Accounting, Prentice Hall, Inc. 
 
Berry, Kevin T., David O Bryan, Jeffrey J Quirin., 2000, A Fundamental Analysis 

Approach to Oil and Gas Firm Valuation, Journal of Business Finance and 
Accounting. 

 
Bodie, Zvi , Alex Kane, Alan J. Marcus., 2002, Investment, McGraw-Hill International 

Edition.  
 
Brown, Steward L., 1974, Earning Changes, Stock prices, and Market Efficiency, 

Journal of Finance. 
 
Chen, Nai-Fu., Chan K.C., 1991, Structural and Return Characteristics of Small and 
Large Firms, The Journal of Finance,Vol XLVI,No.4. 
 
Dowen, Richard J., 2001, Fundamental Information and Monetary Policy: The 

Implications for Earnings and Earnings Forecasts, Journal of Business 
Finance and Accounting. 

 
Easton, P.D., and T.S. Haris, 1991, Earning as Explanatory Variable for Returns, 
Journal of Accounting Reseach, pp.19-36. 
 
Ghozali, Imam., 2002, Aplikasi Analisis Multivariat dengan program SPSS : Edisi II , 

Badan Penerbit Universitas Diponegoro. 
 

Gujarati, Damodar N., 2003, Basic Econometrics: Fourth Edition, McGraw-Hill 
International Edition.  

 
Jogiyanto, H.M., 2003, Teori Portfolio Analysis Investasi : 3rd Edition, BPFE 

Yogyakarta. 
 

 

An Investigation of abnormal returns using fundamental analysis
RIZAL, Alfia Ashabur, Dr. Slamet Sugiri, MBA
Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/



42 

Jones, Charles P., 1997, Investment: Analysis and Management : Sixth Edition, John 
Wiley & Sons, Inc. 

 
Lev, B., and S. R. Thiagarajan., 1993, Fundamental Information Analysis. Journal Of 

Accounting Research, 31 (Autumn): 190–215. 
 
Neter, John., Wasserman William., Whitmore G.A.,1993, Applied Statistics : Fourth 

Edition, A Division of Simon & Schuster, Inc. 
 
Penman, Stephen H., 2001, Financial Statement Analysis and Security Valuation, 

McGraw-Hill International Edition. 
 
Penman, Stephen H., Zhang, Xiao-Jun., 2002, Accounting Conservatism the Quality of 

Earnings, and Stock Returns. The Accounting Review, page : 237-264. 
 
Santoso, Singgih., 2001, SPSS Versi 10, PT Elex Media Komputindo. 
 
   , 2002, SPSS Statistik Multivariat, PT Elex Media Komputindo.  
 
Scott, William R., 1997, Financial Accounting Theory, Prentice Hall International,Inc. 
 
Sneed, John., 1999, Estimating Earning Forecasting Models using Fundamental 

Analysis : Controlling for Differences Across Industries. 
 
Swanson, Edward P., Lynn Rees., Luis Felipe Juarez-Valdes., 2003, The Contribution 

of Fundamental Analysis after a Currency Devaluation, The Accounting 
Review vol. 78, no. 3, pp. 875. 

 
Tabachnick, Barbara G., and Linda, S. fidel., 2001, Using Multivariate Statistics : 

Fourth Edition, Allyn and Bacon. 
 
 
 
 

 

An Investigation of abnormal returns using fundamental analysis
RIZAL, Alfia Ashabur, Dr. Slamet Sugiri, MBA
Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/




