THE EFFECT OF PROFITABILITY AND SOLVENCY ANALYSIS IN PROVIDING SIGNAL ON STOCK
RETURN: Empirical

Study on Manufacturing Companies Listed on Indonesia Stock Exchange 2012-2016

UNIVERSITAS BONITA FAUSTINA GURU, Choirunnisa Arifa, S.E., M.Sc., Ph.D.

GADJAH MADA Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/

BIBLIOGRAPHY

Aldion, R. (2007). DuPont Financial Analysis Pada Industri Perbankan: Studi Kasus
pada Bank Persero di Indonesia tahun 2005. Yogyakarta: Universitas Gadjah
Mada.

Altman, E. . (1968, September). Financial Ratios, Discriminant Analysis and the
Prediction of Corporate Bankruptcy. The Journal of Finance, 23, 589-6009.

Ang, R. (1997). Buku Pintar Pasar Modal Indonesia. Jakarta: Mediasoft Indonesia.

Brigham, E. F., Houston, J. F., Jun-Ming, H., Kee, K. Y., & Bany-Ariffin, A. (2014).
Essentials of Financial Management (third ed.). Lorong Chuan, Singapore:
CENGAGE Learning Asia Pte Ltd.

Budianta, R. S. (2007). Hubungan Antara Perubahan Rasio Profitabilitas Dengan
Perubahan Harga Saham Pada Perusahaan Manufaktur Yang Terdaftar di
Bursa Efek Jakarta Periode 2002-2006. Yogyakarta: Universitas Gadjah Mada.

Dorner, A. W. (2005). Stock market reactions to financial information. Journal of
Human Resource Costing & Accounting, 94-111.

Gibson, C. H. (2001). Financial Reporting Analysis: Using Financial Accounting
Information (8th ed.). Ohio: South-Western.

Hartono, J. (2013). Metodologi Penelitian Bisnis Salah Kaprah dan Pengalaman-
Pengalaman. Yogyakarta: BPFE.

Hartono, J. (2014). Teori Portofolio dan Analisis Investasi (9th ed.). Yogyakarta:
BPFE.

Kasilingam, D. R., & Jayabal, D. G. (2012). Profitability and Solvency Analysis of a
Manufacturing Company using Dupont and Altman Model. BVIMR
Management Edge, 53-64.

43



THE EFFECT OF PROFITABILITY AND SOLVENCY ANALYSIS IN PROVIDING SIGNAL ON STOCK
RETURN: Empirical

Study on Manufacturing Companies Listed on Indonesia Stock Exchange 2012-2016

UNIVERSITAS BONITA FAUSTINA GURU, Choirunnisa Arifa, S.E., M.Sc., Ph.D.

GADJAH MADA Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/

Liesz, T. J., & Maranville, S. J. (2008). Ratio Analysis Featuring The DuPont Method:
An Overlooked Topic In The Finance Module Of Small Business Management
And Entrepreneurship Courses. Small Business Institute Journal, 17-34.

Markopoulou, M. K., & Papadopoulos, D. L. (2009). Capital Structure Signaling
Theory: Evidence From The Greek Stock Exchange. Portuguese Journal Of
Management Studies, 14, 217-238.

Novatiani, R. A., & Marlina, D. (2015). Pengaruh Rasio Keuangan Model DuPont
Terhadap Harga Saham (Studi pada Kelompok Perusahaan Manufaktur yang
Terdaftar di Bursa Efek Indonesia). Jurnal Akuntansi Bisnis dan Ekonomi, 153-
172.

OuU, J. A,, & Penman, S. H. (1989). Financial Statement Analysis And The Prediction
Of Stock Returns. Journal of Accounting and Economics, 269-329.

Riyanto, B. (2008). Dasar-Dasar Pembelanjaan Perusahaan. Yogyakarta: BPFE.

Satryo, A. G., Rokhmania, N. A., & Diptyana, P. (2016). The Influence of Profitability
Ratio, Market Ratio, and Solvency Ratio on the Share Prices of Companies
Listed on LQ 45 Index. The Indonesian Accounting Review, 6, 55-66.

Sekaran, U., & Bougie, R. (2013). Research Method for Business (Sixth ed.).
Chichester, West Sussex, United Kingdom: WILEY.

Siagian, Y. (2007). Analisis Pengaruh Rasio Keuangan Terhadap Return Saham.
Yogyakarta: Universitas Gadjah Mada.

Soliman, M. T. (2008). The Use of DuPont Analysis by Market Participants. The
Accounting Review, 83, 823-853.

Subramanyam, K. R. (2014). Financial Statement Analysis (Eleventh ed.). New York
City: McGraw Hill.

Turnip, O. V. (2010). Refleksi Altman Z-Score Terhadap Return Saham (Studi empiris
pada perusahaan manufaktur di Asia Tenggara periode 2004-2008).
Yogyakarta: Universitas Gadjah Mada.

44



	BIBLIOGRAPHY



