REAKSI INVESTOR TERHADAP KEBIJAKAN PEMBAYARAN DIVIDEN DI BURSA EFEK INDONESIA
Ariefandi Hidayat, Prof. Eduardus Tandelilin, Dr, M.B.A,

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

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Ambarwati, Sri Dwi Ari. (2005). Pengaruh Dividend Initiations Dan Dividend Cut/Omissions
Terhadap Return Saham Di Bursa Efek Jakarta. Jurnal Siasat Bisnis No 10 Vol 1, hal
73-93.

Bhattacharya, S. (1979). Imperfect information, dividend policy, and ’the bird in the hand”
fallacy. The Bell Journal of Economics, 10 (1), 259-270. RAND Corporation

Bodie, Zvi, Alex Kane, Alan J. Marcus, Ravi Jain. (2014). Investment 9" Ed. McGraw Hill
Education. Singapore.

De Cesari, Amedeo dan Winifred Huang-Meier. (2015). Dividend Changes and Stock Price
Informativeness. Journal of Corporate Finance, Vol. 35.

Esomar, Maria Josefa F. (2010). Reaksi Investor Terhadap Pengumuman Kenaikan Dan
Penurunan Dividen Di Bursa Efek Indonesia. Soso-Q vol.2 no.(2).

Gordon, M. (1963). Optimal Investment and Financing Policy. The Journal of Finance,
Vol.18, No.2, pp. 264-272. American Finance Association.

Healy dan Palepu. (1987). Earning Information Conveyed by Dividend Initiations and
Omissions. Working Paper. Massachusetts Information of Technology.

Hov, Camilla. (2017). Do Changes in Dividends Contain Information to Shareholders? An
Event Study of The Norwegian Capital Market. Thesis. Oslo Business School at HIOA.

John, K., & Williams, J. (1985). Dividends, dilution, and taxes: A signalling equilibrium. The
Journal of Finance, vol.40 no.(4), pp.1053-1070. American Finance Association.

Marfuah. (2006). Pengaruh Kecanggihan Investor Terhadap Ketepatan Reaksi Pasar Dalam
Merespon Pengumuman Dividen Meningkat. Jurnal Akuntansi & Auditing Indonesia,
vol.10 no.2. Universitas Islam Indonesia.

Matharu, Sukhjeet K dan Ravi Changle. (2015). An Empirical Study of Stock Prices'
Sensitivity to Dividend Announcements. Pacific Business Review International, vol.8,
no(3), pp.83-90.

Miller, M. H., & Rock, K. (1985). Dividend policy under asymmetric information. The
Journal of Finance, vol.40 no.(4), pp.1031-1051. American Finance Association.

Miller, Merton H. dan Franco Modigliani. (1961). Dividend Policy, Growth, and the
Valuation of Shares. The Journal of Business, Vol. 34, No. 4 (Oct., 1961), pp. 411-433.
The University of Chicago Press.

Poputra, Desiree Natalia dan Lintje Kalangi. (2016). Analisis Pengaruh Dividen Terhadap
Harga Pasar Saham Emiten LQ 45. Jurnal EMBA vol.4 no.(4), pp.804-814. Universitas
Sam Ratulangi.

Snajdr, Jaroslav. (2009). Why do Firms Pay Dividends?. Charles University in Prague.

Spence, Michael. (1974). Competitive and Optimal Responses to Signals: An Analysis of
Efficiency and Distribution. Journal of Economic Theory 7, pp 296-332. Academic
Press.

41



