
78 

 

 

DAFTAR PUSTAKA 

Agrawal, A., Jaffe, J. F., & Mandelker, G. N. (1992). The post-merger performance of 

acquiring firms: A re-examination of an anomaly. The Journal of Finance, 

47(4), 1605-1621. 

Arief, M. R. (2007). Teknologi jaringan tanpa kabel (wireless). Dalam Seminar 

Nasional Teknologi (pp. 1-8). 

Bhojraj, S., & Sengupta, P. (2003). Effect of corporate governance on bond ratings and 

yields: The role of institutional investors and outside directors. Journal of 

Business, 76(3), 455-476. 

Damodaran, A. (1994). Demodaran on valuation: Security analysis for investment and 

corporate finance. John Wiley & Sons, Incorporated. 

Damodaran, A. (2002). Investment valuation: Tools and techniques for determining the 

value of any asset (2nd ed.). John Wiley & Sons. 

Fama, E. F. (1969). Efficient capital markets: A review of theory and empirical work. 

The Journal of Finance, 25(2), 383-417. 

Fama, E. F. (1991). Efficient capital markets: II. The Journal of Finance, 46(5), 1575-

1617. 

Filbert, R. (2017). Yuk belajar nabung saham. Jakarta: PT Elex Media Komputindo. 

Hijriyani, N. Z., & Setiawan, S. (2017). Analisis profitabilitas perbankan syariah di 

Indonesia sebagai dampak dari efisiensi operasional. Jurnal Kajian Akuntansi, 

1(2), 194-209. 

Havrylchyk, O. (2006). Efficiency of the Polish banking industry: Foreign versus 

domestic banks. Journal of Banking & Finance, 30(9), 1975-1996. 

Jones, E. P., Mason, S. P., & Rosenfeld, E. (1983). Contingent claim valuation of 

corporate liabilities: Theory and empirical test. National Bureau of Economic 

Research Working Paper No. 1143. 

ANALISIS PENGGUNAAN METODE DATA ENVELOPMENT ANALYSIS UNTUK MENENTUKAN
COMPARABLE FIRM DALAM RELATIVE
VALUATION PADA SEKTOR PERBANKAN TERDAFTAR DI BURSA EFEK INDONESIA
Chotimatul Ulya, Dr. Leo Indra Wardhana, M.Sc., CFPÂ®., GRCE.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/



79 

 

KEPI & SPI. (2018). Kode etik penilai Indonesia dan standar penilai Indonesia (Edisi 

VII 2018). Jakarta. 

Oktavia, V. (2008). Analisis pengaruh total arus kas, komponen arus kas & laba 

akuntansi terhadap return saham di Bursa Efek Jakarta. Tesis, Semarang: 

Program Pascasarjana Universitas Diponegoro. 

Penman, S. H., & Zhang, X. J. (2002). Accounting conservatism, the quality of 

earnings, and stock returns. The Accounting Review, 77(2), 237-264. 

Peraturan Otoritas Jasa Keuangan Republik Indonesia NOMOR 35 /POJK.04/2020 

tentang penilaian dan penyajian laporan penilaian bisnis di pasar modal. (2020). 

Pinto, J. E., Henry, E., Robinson, T. R., Stowe, J. D., & Rath, R. D. (2010). Equity 

asset valuation. New Jersey: John Wiley & Sons. 

Roseline, M. O., & Ademola, S. S. (2014). Effect of employee participation in decision 

making on performance of selected small and medium scale enterprises in 

Lagos, Nigeria. European Journal of Business and Management, 6(10), 93-97. 

Sewell, M. (2011). History of the efficient market hypothesis. UCL Department of 

Computer Science: University College London. 

Thanassoulis, E. (1999). Data envelopment analysis and its use in banking. Institute for 

Operations Research and the Management Science, 29(May 2015), 1-13. 

 

 

 

 

 

 

 

ANALISIS PENGGUNAAN METODE DATA ENVELOPMENT ANALYSIS UNTUK MENENTUKAN
COMPARABLE FIRM DALAM RELATIVE
VALUATION PADA SEKTOR PERBANKAN TERDAFTAR DI BURSA EFEK INDONESIA
Chotimatul Ulya, Dr. Leo Indra Wardhana, M.Sc., CFPÂ®., GRCE.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/


