Transfer informasi intra industri pada perusahaan yang menyatakan Stock Split
SUNDARI, Retno Ika, Prof.Dr. Mas'ud Machfoedz, MBA

Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/

=

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Akhigbe, A., J. Madura, dan Whyte, 1997, Intra-Industry Effects of Bond Rating
Adjustments, Journal of Financial Research 20,545-561.

Asquith, P., P. Healy, dan K. Palepu, 1989, Earning and Stock Splits, Accounting
Review 64, 387-403.

Baker, H.K., dan L.Gallagher, 1980,Management’s View of Stock Splits, Financial
Management, 73-77.

Baker.H., dan G. Powell, 1993 Further Evidence on Managerial Motives for Stock
Splits, Quarterly Journal of Business and Economics 22,83-102.

Brown, P., dan R. Ball, 1967, Some Preliminary Findings on Association between the
Earnings of A Firms, Its Industry, and the Economy, Journal of Accounting
Research 5, (Supplements) 55-77.

Brennan, M ., dan Copeland, T., 1988, Stock Splits, Stock Price and Transaction
Cost, Journal of Financial Economics 22, 83-101.

Conroy R., dan R. Harris, 1999, Stock Splits and Information: The Role of Share
Price, Financial Managements 28, 28-40.

Copeland, T., 1979, Liquidity Changes Following Stock Splits, Journal of Finance
34,115-141.

Dennis, Patrick., dan Deon Strickland, 2003, The Effect of Stock Split on Liquidity
and Excess Returns: Evidence from Shareholder Ownership Composition,

Journal of Financial Review 26, 355-370.

Desai, H., dan P. Jain, 1997, Long-run Common Stock Return Following Stock Split
and Reserve Splits, Journal of Business 70, 409-433.

Dierkens, Natalie., 1991, Information and Equity Issues, Journal of Financial and
Quantitative Analysis 26, 181-199.

Fama, E.,L Fisher, M. Jensen dan R.Roll, 1969, The Adjustments of Stock Prices to
New Information, International Economics Review 10, 1-22.

Fama, E., dan K. French, 1992, Common Risk Factors in the Returns of Stocks and
Bonds, Journal of Financial Economics 33, 3-55.

65



Transfer informasi intra industri pada perusahaan yang menyatakan Stock Split
SUNDARI, Retno Ika, Prof.Dr. Mas'ud Machfoedz, MBA

Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/

=

UNIVERSITAS
GADJAH MADA

Fatmawati, 1999, Pengaruh Stock Split terhadap Likuiditas Saham yang Diukur
dengan Besarnya Bid-Ask Spread di Bursa Efek Jakarta. Thesis, Gadjah Mada
University, Unpublish.

Firth, M., 1996, Dividend Changes, Abnormal Return, and Intra-Industry Firms
Valuations, Journal of Financial and Quantitative Analysis 31, 189-211.
Foster, George, 1986, Financial Statement Analysis, New Jersey: Prentice Hall,

Englewood Cliffs.

Gamayuni, Rindu Rika., 2001, Efek Intra-Industri atas Pengumuman delisting: Studi
Empiris di bursa Efek Jakarta. Thesis, Gadjah Mada University, Unpublish.

Gujarati, Damodar. 1995 Basic Econometric, 3" edition. McGraw-Hill.

Harianto, Farid dan Siswanto Sudomo, 1998, Perangkat dan Teknik Analisis Investasi
di Pasar Modal Indonesia, edisi pertama BEJ Jakarta.

Hair et al., Joseph F. Rudolph E. Anderson, Ronal L. Tatham, William C. Black,
1999, Multivariate Data Analysis, Fifth Edition, Prentice-Hall International Inc.

Ikkenberry, D.L., G. Rankine, dan E.K Stice, 1996, What Do Stock Split Really
Signal? Journal of Financial and Quantitative Analysis 31, 357-375.

Jones, C.P., 2002, Investments: Analysis and Managements, Eight Edition, John
Wiley & Sons, Inc.

Julita., 2001, Reaksi Pasar terhadap pengumuman pemecahan saham, Thesis, Gadjah
Mada University, Unpublish.

Kadilaya, Padma., dan Michael R. Vetsuypens, 202, Are Stock Split Credible Signals
Evidence from Short-Interest Data, Financial Managements, 31-49.

Krishnaswami, S., dan V. Subrahmaniam, 1999, Information Asymmetry, Valuation,
and Corporate Spin-Off Decision, Journal of Financial Economics 53,73-112.

Kurniawati, Indah., 2001, Analisis Kandungan Informasi Stock Split dengan
Menggunakan Beta Koreksi dan Perbedaan Beta seputar Stock Split di BEJ.
Thesis, Gadjah Mada University, Unpublish.

Lang, L.H.P dan R.M. Stulz, 1992, Contagion and Competitive Intra-Industry Effects

of Bankruptcy Announcements: An empirical Analysis, Journal of Financial
Economics 32, 45-60.

66



Transfer informasi intra industri pada perusahaan yang menyatakan Stock Split
SUNDARI, Retno Ika, Prof.Dr. Mas'ud Machfoedz, MBA

Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/

=

UNIVERSITAS
GADJAH MADA

Lako, Andreas., 2001, Reaksi Pasar terhadap Pengumuman Laba yang Mengandung
dan tidak Mengandung Efak Pengganggu, Thesis, Gadjah Mada University,
Unpublish.

Lakonishok, J., A. Shleifer., dan R.W Vishy, 1994, Contrarian Investment,
Extrapolation, and Risk, Journal of Finance 49, 1541-1593.

Lakonishok J, dan B. Lev ,1987, The Market Reaction To Stock Split; Why, Who
and When, Journal of Finance 42, 913-932.

Laux, P., L.T Starks, dan P.S Yoon, 1998, The Relative Importance of Competition
and Contagion in Intra-Industy Information Transfers: An Investigation of
Dividend Announcements, Financial Managements 27, 5-16.

McNichols. M., dan Dravid.A., 1990, Stock Dividend, Stock Split and Signaling,
Journal of Finance 45, 857-879.

Mello, R.D., O. Tawatnuntachai, dan Devrim Yaman, 2003, Why Do Firms Issue
Equity after Splitting Stocks? The Financial Review 38, 323-350.

Nuryanti., 2002, Perubahan Likuiditas Saham Akibat Pengumuman Stock Split di
BEJ Periode 1998-2000, Skripsi, Gadjah Mada University, Unpublish.

Prasetyo, Tri Joko., 2000, Transfer Intra-Industri pada Pengumuman Deviden, Thesis,
Gadjah Mada University, Unpublish.

Schultz, P., 2000, Stock Splits, Tick Size and Sponsorship, Journal of Finance 55,
429-450.

Setyorini, Christina Tri., 2001, Transfer Informasi Intra-Industri, Efek Pengumuman
Inisiasi Dividen Oleh Perusahaan Reporter, Thesis, Gadjah Mada University,
Unpublish.

Szewczyk, S.H., 1992, The Intra-Industry Transfer Information Inferred from
Announcements of Corporate Security Offerings, Journal of Finance 47, 1935-
1945.

Trimeiningrum, Eny., 1999, Pengaruh Pengumuman Dividend terhadap Return
Saham Perusahaan Reporter dan Nonreporter dalam Sektor Industri yang sama di

Bursa Efek Jakarta, Thesis, Gadjah Mada University, Unpublish.

Tawatnuntachai, Oranee., dan Ranjan D’Mello, 2002, Intra-Industry Reactions to
Stock Split Announcements, Journal of Financial Research 25, 39-57.

67



Transfer informasi intra industri pada perusahaan yang menyatakan Stock Split
SUNDARI, Retno Ika, Prof.Dr. Mas'ud Machfoedz, MBA

Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Tobing., 2001, Pengaruh Pengumuman Stock Split terhadap Harga Saham Intra
Industri, Skripsi, Gadjah Mada University, Unpublish.

Wilopo, 2001, The Intra-Industry of Effect Dividend Announcements: The Case of
Three Capital Market. Thesis, Gadjah Mada University, Unpublish.

Yusnitasari, Emiliana Frida., 2001, Transfer Informasi Intra-Industri di sekitar
Pengumuman Perubahan Dividen, Thesis, Gadjah Mada University, Unpublish.

68



