Perubahan tingkat suku bunga dan kinerja pasar modal Indonesia tahun 2001-2007
RIZANO, Arief, Sukmawati Sukamulja, Prof., Dr

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

GADJA MADA DAFTAR PUSTAKA

Badan Pengawas Pasar Modal, (1997), Himpunan Peraturan Pasar Modal
Indonesia..

Bank Indonesia, (2001-2007), Laporan Keuangan Bank Indonesia.

Bank Indonesia, (1999), "Sekilas Tentang Sertifikat Bank Indonesia”, Brosur,
Bagian Pengembangan Pasar Uang, Urusan Operasi Pengendalian
Moneter, Bank Indonesia.

Baker, H.K dan Meyer, J. M., (1980}, “Impact of discount rate shanges on treasury
bills”, Journal of I-conomics and Business 33, hal 43-48.

Bakshi, G.S., dan Chen Z., (1996), “Inflation, Asset Prices, and the Term
Structure of Interest Rates in Monetary Economies™, 7he Review of
Financial Studies.

Bursa Efek Jakarta, (2001-2007), "JSX Statistic Fact Book".

Fama, E., (1990), “Stock Returns, Expected Returns, and Real Activity,” 7The
Journal of Finance, hal. 1089-1108.

Goukasian, L dan Whitney, K., (2006}, “Does the stock market under-react to the
Federal Reserve Bank’s monetary policy actions?,” Paper of Business
Administration Division, Seaver College, Pepperdine University, Malibu
CA, USA,

Harianto, F, dan Sudomo, (1998), "Perangkat dan Teknik Anualisis [nvestasi di
Pasar Modal Indonesia,” PT BEJ, Jakarta.

Husnan, S. (1998), "Dasar-dasur Teori Portfolio dan Analisis Sekuritas di Pasar
Modal," UPP-AMP YKPN, Yogyakarta.

Jensen, G.R., dan Johson, RR., (1995), “Discount Rate Changes and Security
Returns in the U.S, 1962-1991, Journul of Banking and I'inance, hal. 79-
95.

Jones, C.P, (2000), "Investinent: Analysis and Management,”, 7" ed., John-Wiley
& Sons, New York,

Rose, Peter S., (1989), “"Money and Capital Markets”, Third Edition, Boston, USA.

Siegel, J. J., (1991), "Does It Pay Stock Investors to Forecast the Business
Cycle?", Journal of Portfolio Management, 18, No. 1.

Smirlock, M., dan Yawitz, (1985), "Asset Returns, Discount Rate Changes, and
Market Efficiency”, Journal of Finance, hal 1141-1158.



Perubahan tingkat suku bunga dan kinerja pasar modal Indonesia tahun 2001-2007
RIZANO, Arief, Sukmawati Sukamulja, Prof., Dr

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

UNIVERSITAS
GADJAH MADA

Supangat, A., (2007), "Statistika Dalam Kajian Deskriptif, Inferensi dan
Nonparametrik," Prenada Media Group, Jakarta,

Tandelilin, E., (2001), "Analisis [nvestasi dan Manajemen Portofolio", BPFE
Yogyakarta.

Waud, R.N,, (1970), “Public Interpretation of Federal Reserve Discount Rate
Changes: Evidence on the Announcement Date”, Economeirica, hal 231
250.



