
 

 

1 

 

DAFTAR PUSTAKA 

 

Amihud, Y. (2002). Illiquidity and stock returns:cross-section and time-series effects. 

Journal of Financial Markets, 1-26. 

 

Amihud, Y., & Mendelson, H. (1986). Asset Pricing and the Bid-Ask Spread. Journal 

of Financial Economics, 1-27. 

 

Audretsch, D., & Elston, J. A. (2002). Does Firm Size Matter? Evidence on the Impact 

of Liquidity Constraints of Firm Investment Behavior in Germany. Hamburg 

Institute of International Economics, 1-17. 

 

Barrena, R., & Sánchez, M. (2009). Using Emotional Benefits as a Differentiation 

Strategy in Saturated Markets. Psychology & Marketing, Vol. 26(11): 1002–

1030. 

 

Bartov, E., & Bodnar, G. (1996). Alternative Accounting Methods, Information 

Asymmetry and Liquidity: Theory and Evidence. The Accounting Review, Vol. 

71, No3. pp. 397-418. 

 

Biswal, P. C. (2002). Free-float Sensex is a Better Index. Institute for Studies in 

Industrial Development. 

 

Bostanci, F., & Kilic, S. (2010). The Effects of free float Rations on market 

performance: An Empirical on the Istanbul Stock Exchange. The ISE 

Universitesi Dergisi. 

 

Brigham, E., & Joel , F. (2001). Manajemen Keuangan. Edisi 11. Jakarta: Erlangga. 

 

Brockman, P., Chung, D., & Yan, X. (2009). Block Ownership, Trading Activity, and 

Market Liquidity. Journal of Financial and Quantitave Analysis, Vol. 44, 

No.1403–1426. 

 

Calistan, M. T., & Kerestecioglu, S. (2013). Effects Of Free Float Ratios On Stock 

Prices. 

 

Chalmers, J., & Kadlec, G. (1997). An empirical examination of the amortized spread. 

Journal of Financial Economics, 1-30. 

 

Chan, K., Chan, Y.-C., & Fong, W.-m. (2000). Free Float and Liquidity: A Study of 

Hongkong Goverment Intervention. The Journal of Financial Research, 1-20. 

 

PENGARUH FREE FLOAT TERHADAP LIKUIDITAS SAHAM PADA PERUSAHAAN-PERUSAHAAN
YANG TERCATAT DI BURSA EFEK
INDONESIA
ANDI BAHARUDDIN, SUAD HUSNAN, Dr., M.BA.,
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/



 

 

2 

 

Cohen, L., Malloy, C., & Pomorski, L. (2012). Decoding Inside Information. The 

Journal of Finance, 1-35. 

 

Datar, V., Naik, N., & Radcliffe, R. (1998). Liquidity and stock returns: An alternative 

test. Journal of Financial Markets, 203-219. 

 

Ding, X. S., Ni, Y., & Zhong, L. (2016). Free float and market liquidity around the 

world. Journal of Empirical Finance, 1-3. 

 

Fazzari, S., Hubbard, R., & Petersen, B. (1987). Financing Constraints and Corporate 

Investment. 141-195. 

 

Ginglinger, E., & Hamon, J. (2012). Ownership, controlandmarketliquidity. Journal of 

Financial. 

 

Grossman, S., & Miller, M. (1988). Liquidity And Market Structure. nber working 

paper series, 1-32. 

 

Gujarti, D. (2005). Basic Econometrics, International edition. New York: McGraw-

Hill Higher Education. 

 

Harris, L. (2003). Trading and Exchanges : Market Micorstructure for Practitioners. 

New York: Oxford University Press, Inc. 

 

Hartono, J. (2010). Teori Portofolio dan Analisis Investasi, Edisi Ketujuh. Yogyakarta: 

BPFE. 

 

Hashemijoo, M., Ardekani, A., & Younesi, N. (2012). The Impact of Dividend Policy 

on Share Price Volatility in the Malaysian Stock Market. Journal of Business 

Studies Quaterly, 1-20. 

 

Hussainey, K., Mgbame, C. O., & Mgbame, A. M. (2011). Dividend policy and share 

price volatility: UK evidence. Journal of Risk Finance, 1-12. 

 

Indonesia Stock Exchange (IDX). (2018). Pengumuman Perubahan Metedologi Indeks 

LQ45 dan IDX30. IDX. 

 

Martinez, P. (2014). Customer loyalty: exploring its antecedents from a green 

marketing perspective. International Journal of Contemporary Hospitality 

Management, Vol. 27. 

 

Nader, G. (2018). Stock liquidity and free float:evidence from the UK. Department of 

Banking and Finance, Yarmouk University, Irbid, Jordan, 1-10. 

PENGARUH FREE FLOAT TERHADAP LIKUIDITAS SAHAM PADA PERUSAHAAN-PERUSAHAAN
YANG TERCATAT DI BURSA EFEK
INDONESIA
ANDI BAHARUDDIN, SUAD HUSNAN, Dr., M.BA.,
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/



 

 

3 

 

 

Nader, G. E. (2018). Stock liquidity and free float:evidence from the UK. Department 

of Banking and Finance, Yarmouk University, Irbid, Jordan. 

 

Pereira, J., & Zhang, H. (2010). Stock Returns and the Volatility of Liquidity. Journal 

Of Financial And Quantitative Analysis, 1-34. 

Saar, A., & Lybek, T. (2002). Measuring Liquidity in Financial Markets. Internatioanl 

Monetary Fund, 1-64. 

 

Sebayang, B., & Setiawan, W. (2014). Analisis Yuridis Mengenai Ketentuan Free Float 

Terkait Peruabahan peraturan BEI No. I-A dan Perbandingan Praktek Free 

Float di Negara Singapura, India, dan Inggris. 1-20. 

 

sukamulja, s. (2011). Dampak Penerapan Good Corporate Governance Terhadap 

Kinerja Perusahaan (Studi kasus pada perusahaan Non keuangan periode 2010-

2013). E-Jurnal Akuntansi, Vol.4. 

 

Winarno, W. W. (2017). Analisis Ekonometrika dan Statistika dengan EViews. 

Yogyakarta: UPP STIM YKPN. 

 

Wyss, R. (2004). Measuring and Predicting Liquidity in the Stock Market. 

 

Zutter, C., & Gitman, L. (2012). Principles of Managerial Finance. England: Pearson 

Education Limited. 

 
 

PENGARUH FREE FLOAT TERHADAP LIKUIDITAS SAHAM PADA PERUSAHAAN-PERUSAHAAN
YANG TERCATAT DI BURSA EFEK
INDONESIA
ANDI BAHARUDDIN, SUAD HUSNAN, Dr., M.BA.,
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/


