REAKSI INVESTOR TERHADAP PENGUMUMAN DIVIDEN TUNAI: STUDI EMPIRIS DI BURSA EFEK
INDONESIA
MAULIDYA PUTRI INDAH SARI, Prof. Dr. Eduardus Tandelilin, M.B.A.

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Amihud, Y., & Li, K. (2006). The Declining Information Content of Dividend
Announcements and the Effects of Institutional Holdings. JOURNAL OF
FINANCIAL AND QUANTITATIVE ANALYSIS, 642.

Andres, C., Betzer, A., I, B., Haesner, C., & Theissen, E. (2012). Dividend
Announcements Reconsidered: Dividend Changes versus Dividend
Surprises. Center for Financial Research Working Papers 12-03, 9.

Dasilas, A., & Leventis, S. (2011). Stock market reaction to dividend
announcements: Evidence from the Greek stock market. International
Review of Economics and Finance 20.

Gunasekarage, A., & Power, D. M. (2006). Anomalous evidence in dividend
announcement effect. Emerald Insight.

Gurgul, H., Mestel, R., & Schleicher, C. (2003). Stock Market Reactions to
Dividend Announcements: Empirical Evidence from The Austrian Stock
Market. Financial MArkets and Portofolio Management Volume 17.

Hanafi, M. (2014). Manajemen Keuangan. Yogyakarta: BPFE.

Hartono, J. (2010). Studi Peristiwa Menguji Reaksi Pasar Modal Akibat Suatu
Peristiwa. Yogyakarta: BPFE.

Hartono, J. (2012). Pasar Efisien Secara Informasi, Operasional, dan Keputusan.
Yogyakarta: BPFE.

Kumar, S. (2017). New evidence on stock market reaction to dividend
announcements in India. Research in International Business and Finance
39.

Lonie, A., Abeyratna, G., Power, D., & Sinclair, C. (1996). The stock market
reaction to dividend announcements: A UK study of complex signals.
Journal of Economic Studies, Vol 23 Issue: 1, 32-52.

Mehndiratta, N., & Shuchi, G. (2010). IMPACT OF DIVIDEND
ANNOUNCEMENT ON STOCK PRICES. International Journal of
Information Technology and Knowledge Management, 409.

Sekaran, U., & Bougie, R. (2016). Research Methods for Business. Chicester:
John Wiley & Sons.

Suwanna, T. (2012). Impacts of Dividen Announcement on Stock Return.
Procedia - Social and Behavioral Sciences 40, 723.

Weygandt, K. K. (2014). Corporations: Dividends, Retained Earnings, and
Income Reporting. Dalam K. K. Weygandt, Accounting Principle (hal.
Chapter 14). John Wiley & Sons.

54



REAKSI INVESTOR TERHADAP PENGUMUMAN DIVIDEN TUNAI: STUDI EMPIRIS DI BURSA EFEK
INDONESIA
MAULIDYA PUTRI INDAH SARI, Prof. Dr. Eduardus Tandelilin, M.B.A.

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Yulia, I. G., & Artini, L. G. (2015). Dampak Pengumuman Dividen Terhadap
Abnormal Return pada Perusahaan LQ45. E-Jurnal Manajemen UNUD
Volume 4 No 12, 4472.

Zainafree, G. (2005). Reaksi Harga Saham Terhadap Pembayaran Dividen Tunai
di Bursa Efek Jakarta. Tesis Program Studi Manajemen Universitas
Diponegoro, 33.



	DAFTAR PUSTAKA

