,IAnaIisis_ kor?Iasi pasar modal antara negara terkait dengan keefektifan dalam melakukan diversifikasi
nternationa

YULIANTO, Naaman, Dr. Gudono, MBA .
UNIVERSITAS Universitas Gadjah Mada, 2003 | Diunduh dari http://etd.repository.ugm.ac.id/
GADJAH MADA

DAFTAR PUSTAKA

Bart, John (1992), “International Diversification: Risk Reduction and Retumn
Enchanment,” Canadian Shareowner, Vol.5, pp.10-19.

Brigham, Eugene F. and Phillip R. Daves (2002), Intermediate Financial
Management, South Western, Thomson Leaming Inc.

Eichholtz, Piet M.A. (1996), “Does Intema:tional Diversification Work Better for
Real Estate than for Stocks and Bonds,” Financial Analysts Journal,
January, pp.56-61.

Elton, Edwin I., Martin J. Gruber, et al. (2003), Modern Portfolic Theory and
Investment Analysis, John Wiley & Sons Inc. .

Firmansyah, Emry (2003), Handout Presentasi di Program MM UGM Jakarta, 19
Juni. |

Flavin, Thomas J., Margaret J. Hurley and Fabrice Rousseau (2002), “Explaining
Stock Market Correlation: A Gravity Model Approach,” The Manchester
School Supplement, pp. 87-106.

Francis, Jack C. (1986), Investment: Analysis and Management, McGraw-Hill
Book Company, Singapore.

Francis, Jack C. and Roger Ibbotson (2002), Investment: A Global Perspective,
McGraw-Hill Book Company, Singapore

Husnan, Suad (2001), Dasar-Dasar Teori Portofolio dan Analisis Sekuritas, UPP
AMP YKPN, Yogyakarta.

Husnan, Suad dan Enny Pudjiastuti (1994), “Diversifikasi Internasional:
Pengamatan Terhadap Beberapa Bursa Di Asia Pasifik,” Kelola, No.5,
hal.107-118. :

Jones, Charles P. (2002), Investment: Analysis and Management, John Wiley &
Sons Inc., North Carolina State University.

Jorion, Philippe (1989), “Asset Allocation. with Hedged and Unhedged Foreign
Stocks and Bonds,” Journal Portfolio Management, Summer, pp.49-54.

Levy, H., and M. Samat (1970), “International Diversification of Investment
Portfolios,” American Economic Review, September, pp:668-675.



Analisis korelasi pasar modal antara negara terkait dengan keefektifan dalam melakukan diversifikasi
International

YULIANTO, Naaman, Dr. Gudono, MBA
UNIVERSITAS Universitas Gadjah Mada, 2003 | Diunduh dari http://etd.repository.ugm.ac.id/
GADJAH MADA

Meric, Ithan and Gulser Meric (1997), “Co-Movements of European Equity
Markets Before adn After the 1987 Crash,”, Multinational Finance
Journal, vol.1,no.2, pp.137-152.

Saleh, Samsubar (1996), Statistik Induktif, UPP AMP YKPN, Yogyakarta.

Santoso, Singgih (2002), SPSS Versi 10: Mengelola Data Statistik Secara -
Profesional, PT Elex Media Koputindo, Jakarta.
b

Shapiro, Alan C. (2003), Multinational Financial Management, John Wiley &
Sons Inc., University of Southern California.

Sharpe, W.F . & Gordon J. A. (1990), Investment, Prentice Hall Inc., Englewood
Cliffs.

Soinik, B. (1995), “Why Not Diversify Intemnationally Rather Than
Domestically?,” Financial Analysts Journal, January, pp. 84-94.

Stiglitz, Joseph E. (2002), Globalization and Its Discontents, Allen Lane, Penguin
Group, England. :

Tandelilin, Eduardus (1999), “Gain From Intemational Diversification and
Domestic Portfolio in Emerging Stocks Markets: Philippine and
Indonesian Perspective,” Gajah Mada International Journal of Business,
Vol.1 No.2, September, pp.63-84.

Tuluca, Sorin A., Burton Zwick and Michael J. Seiler (2003), “International
Versus U.S. Sector Diversification Strategies in The Wake of The Asian
Crisis,” American Business Review, January, pp.67-74.



