XV

Analisis Rogalski effect di Bursa Efek Indonesia untuk periode 2004-2008
SAPUTRA, Teddy, Sukmawati Sukamulja, Prof., Dr

Universitas Gadjah Mada, 2009 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Abrahan, A., and D.L. Ikenberry, 1994, The Individual Investor and The Weckend
Effect, Journal of Finance and Quantitative Analysis, 29,263 -2, ,
Admati, A R., and P.Pfleiderer, 1988, A Theory of Intraday Patterns: Volume and
Price Variability, Review of Financial Studies, 1,3 — 40

Ariel, R.A., 1987, A Monthly Effect in Stock Returns, Journal of Financial
Economics, March, 18:1, 161 -1 74

Basu, S., 1977, Investment Performance Of Common Stock in Relation to Their
Price Eaming Ratios : A Test of Efficient Market Hypotesis, Journal of
Finance, 32, 129 — 156

Brusa, J.O.R., P.Liu, and C. Schulman, 2003, The Weekend and ‘Reverse’
Weekend Effect: An Analysisi by Month of'the Year, Week of The Month,
and Industry, Journal Of Business and Finance and Accounting, 30, 863 —
890

Chatterjee, A., and B. maniam, 1997, Market Anomalies rev ted, Journal of
Apllied Business Research, 13, 4, 47 — 56

Chopra, N., J.Lakonishok, and J.R Ritter, 1992, Measuring Abnormal
Performance: Do Stock Overact?, The Journal Of Financial Economics,
31,235-242

Choudry, T., Day Of the Week Effect in emerging Asian Markets: Evidence from

The GARCH Model, Applied Fin  ial Economics Journal, 10, 235 — 242



Analisis Rogalski effect di Bursa Efek Indonesia untuk periode 2004-2008
SAPUTRA, Teddy, Sukmawati Sukamulja, Prof., Dr

Universitas Gadjah Mada, 2009 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Connoly, R.A., 1989, An Examination of the Robustness Of The Weekend Effect,
Journal Of Financial and Quantitative Analysis, 24,2, 133 — 169

Cross, F., 1973, Price Movement on Fridays and Mondays, Financial Analysis
Journal, November — December, 19, 67 — 69

De Bondt, W. F. M., and Thaller, 1985, Does the Stock Market Overreact?
Journal Of Finance, July 793 — 805

Deim, D.B., 1986, Devident Yield and The January Effect, The Journal Of
Portfolio M. _'m , 54-60

Dubois, M., and P Louvet, 1996, The Day of The Week Effect, The International
Evidence, Journal of Banking and Finance, 20, 1463 — 1484.

Elton, E. J., and M.L Gruber, 2003, Modern Portfolio Theory and Inevstment
Analysis, John Wiley  d Son, Singapore

Fama, E.F., 1970 Efficient Capital Market: A review of Theory and Empirical
Work, Journal of Finance, 25, 383 — 417

Fama, E.F., Efficient Capital Market 11, Journal Of Finance, 46, 1575 — 1617

Foster, F., and S Viswanathan, 1994, Strategic Trading with Assymetrically
Informed Investor and Longed live Inforn ", Journn * Of Financial and
Quantitative analysis, 29, 499 — 518

French, K. R., 1980, Stock Return and The Weekend effect, Jouwrnal of Financial
Economics, 8, 35 - 69

Gibbon, M. R., and P. ..uss, 1981, day of the Week _.fect and Asset Return,
Journal Of Business, = 579 - 596

Hirsch, Y., 1986, Don’t Sell Stocks on Monday, New York: Fact on File



Analisis Rogalski effect di Bursa Efek Indonesia untuk periode 2004-2008
SAPUTRA, Teddy, Sukmawati Sukamulja, Prof., Dr

Universitas Gadjah Mada, 2009 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA



Analisis Rogalski effect di Bursa Efek Indonesia untuk periode 2004-2008
SAPUTRA, Teddy, Sukmawati Sukamulja, Prof., Dr

Universitas Gadjah Mada, 2009 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA



Xix
Analisis Rogalski effect di Bursa Efek Indonesia untuk periode 2004-2008
SAPUTRA, Teddy, Sukmawati Sukamulja, Prof., Dr

Universitas Gadjah Mada, 2009 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Wang, K., L Yumi _, and E.John, 1997, A New Look at The Monday Effect, The
Journal of Finance, 52, 5, 2171 — 2186.
Zitzewitz, E., 2002, Another kind of Weekend Effect in Financial Markets,

Standford Graduate School of Business Working Paper.



