
47 

D a f t a r  P u s t a k a 

 

Bernstein, Leopold A., and John.J.Wild, “Financial Statement Analysis, 
Theory,  Application and Interpretation”, Sixth Edition, Irwin 
McGraw Hill, 1998.  

Brigham, Eugene F. and Daves, Phillip R., “Intermediate Financial 
Management”, Seventh Edition, Thomson Learning Inc., 2002. 

Cavaglia S., Brightman C., and Aked M., “On The Increasing Importance Of 
Industry Factors: Implications for Global Portfolio Management”, 
Financial Analyst Journal, Vol. 58, No. 6, September/October  2000.  

Driessen, Joost and Laeven, Luc, “International Portfolio Diversification 
Benefits: Cross-Country Evidence from a Local Perspective”, JEL 
classification: G11 October 2003. 

Emory C. William and  Donald C. Cooper, “Business Research Methods” , 
Irwin Homewood, Boston, 1991. 

Farrell Marry, “Path to Investing,  Leading the way to financial knowledge” , 
UBS Financial Services & Lightbulb Press, Inc., 2004.  

Francis, J. C., “Investment: Analysis and Management”, Fourth Edition, 
McGraw-Hill Book Co., Singapore, 1986. 

Husnan, Suad, “Dasar-dasar Teori Portofolio dan Analisis Sekuritas”, Edisi 
Ketiga, Cetakan Kedua, AMP YKPN, Yogyakarta, Maret 2001. 

Indonesian Capital Market Directory, Institute for Economic and Financial 
Reseacrh, Jakarta Stock Exchange, 1999, 2000, 2001, 2002, 2003.  

Jensen, Michael C., “The Performance of Mutual Funds in the period 1945 -
1964”, The Journal of Finance,  May 1968. 

Jogiyanto, “Teori Portofolio dan Analisis Investasi” , Edisi Ketiga, Cetakan 
Pertama, BPFE, Yogyakarta, Oktober 2003.  

Jones, Charles P., “Investment Analysis and Management”, Seventh Edition, 
John Wiley & Sons, Inc., 2000.  

L’Her, Jean-Francois, Sy, Oumar and Tnani M. Yassine, “Country, Industry, 
and Risk Factor Loadings in Portfolio Management”, The Journal of 
Portfolio Management, Summer 2002.  

Markowitz, M. Harry, “Portfolio Selection” , The Journal of Finance, March 
1952.  

Markowitz, M. Harry, “Portfolio Selection: Efficient Diversivication of 
Investment”, The Journal of Finance, 1959.  

Musnadi, Said, Muhammad, Said dan Sulaiman, “Analisis Manfaat 
Diversifikasi Portofolio Saham Antar-Industri di Bursa Efek Jakarta”, 
Jurnal Manajemen dan Bisnis, Vol. 3, No. 3, September 2001.  

Solnik, B. H., “Why Not Diversify Internationally Rather Than 
Domestically?” The Journal of Finance, July 1974. 

Analisis manfaat diversivikasi portofolio saham antar-sektor industri di Bursa Efek Jakarta ::
Januari 1999-Desember 2003
UTOMO, Sabdo Luhur, Dr. Sukmawati, MM
Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/



 48 

Utharntharm D. ,  “Sector Diversifivation, Home-Country Bias and Global 
Investment”, JASSA, Issue 2, Winter 2003. 

www.kompas.com/business/bursa/1269.htm, “Indeks BI-40 sepekan loss 
2,62%”, Senin, 18 Desember 2000, 09:57 WIB, diakses pada bulan 
April –  Juni 2004. 

www.kompas.com/business/bursa/12 97.htm, “B I-40 selama 2000 anjlok 
44,40%”, Selasa, 02 Januari 2001, 14:50 WIB , diakses pada bulan 
April –  Juni 2004. 

www.kompas.com/business/bursa/1759.htm, “Investor masih wait -and-see”, 
Rabu, 28 Maret 2001, 09:36 WIB, diakses pada bulan April –  Juni 
2004.  

www.kompas.com/business/bursa/757326.htm, “Window Dressing Picu 
IHSG Tertinggi Sejak 1999 ”, Sabtu, 20 Desember 2003, diakses pada 
bulan April –  Juni 2004.  

www.kompas.com/business/bursa/piha02.htm, “Pihak Asing Kian Gencar ke 
BEJ ”, Sabtu, 15 Mei 199 9, diakses pada bulan April –  juni 2004. 

www.kompas.com/12/ekonomi/peng27.htm, “Pengaruh Regional, IHSG BEJ 
Terkoreksi”, Selasa, 12 November 2002, diakses pada bulan April –  
juni 2004.  

www.kompas.com/kompas-cetak/0009/14/utama/leda01.htm, “Ledakan di 
BEJ; Sepuluh Tewas, Puluhan Luka-luka”, Kamis, 14 September 
2000, diakses pada bulan April – juni 2004. 

www.suaramerdeka.com/harian/0312/31/nas8.htm, “IHSG Gagal Tembus 
700”, Januari 2004, diakses pada bulan April – juni 2004. 

 
 
 

Analisis manfaat diversivikasi portofolio saham antar-sektor industri di Bursa Efek Jakarta ::
Januari 1999-Desember 2003
UTOMO, Sabdo Luhur, Dr. Sukmawati, MM
Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/




