
53 

 

DAFTAR PUSTAKA 

 

Avaravci, S.K., Karaomer, Y. 2017. Fama-French Five Factor Model: Evidence from 

Turkey. International Journal of Economics and Financial Issues. 7(6): 130-137 

Bodie, Z., Kane, A., Marcus, A.F. 2014. Manajemen Portofolio dan Investasi Edisi 

Kesembilan Buku Satu. Jakarta (ID): Penerbit Salemba Empat.  

Bodie, Z., Kane, A., Marcus, A.F. 2014. Manajemen Portofolio dan Investasi Edisi 

Kesembilan Buku Dua. Jakarta (ID): Penerbit Salemba Empat. 

Brigham, Eugene F. dan Joel E Houston (2018), Essential of Financial Management, 

Fourth Edition. Chengage Learning Asia, Singapore. 

Cooper, Donald R and Schlinder, Pamela S. 2018. Business Research Methods, 13th 

Eition. New York. (US): Mc-Graw Hill. 

Darmayanti, P.A. 2016. Pengaruh Faktor-Faktor Fundamental Terhadap Return Saham 

Indeks Kompas 100. Jurnal Manajemen Universitas Udayana. 5(9):5369-5397. 

Djamaluddin, S., Rofii, A., Djumarno (2017). Fama and French Five-Factors Pricing 

Model Testing in Indonesia. International Journal of Business and Management 

Invention. 6(9): 75-90  

Erdinc, Yasar. 2017. Financial Management from an Emerging Market Perspective. 

Istanbul (TR): Bosphorus University. 

Fama, E.F. & French, K.R. 1992.  Common Risk Factors in The Returns on Stocks and 

Bonds.  

Fama, E.F. & French, K.R. 1992.  The Cross-Section of Expected Stock Returns. 

Journal of Finance,47(2): 427-465.  

Fama, E.F. & French, K.R. 1996.  Multifactor Explanations of Asset Pricing 

Anomalies. Journal of Finance. 51: 55-84. 

PENGUJIAN MODEL LIMA FAKTOR DI BURSA EFEK INDONESIA
RAHMATINA TRI OKTARI, Tandelilin Eduardus, Prof., Dr., M.B.A.,
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/



54 

 

Fama, E.F. 2014. Two Pillars of Asset Pricing. American Economic Review. 104(6): 

1467-1485. 

Fama, E. F. & French, K.R. 2015a. A Five-Factor Asset Pricing Model. Journal of 

Financial Economics. 116: 1-22. 

Fama, E. F. & French, K.R. 2015b. International Tests of a Five-Factor Asset Pricing 

Model. Paper. University of Chicago. 

Foye, James. 2018. A Comprehensive Test of The Fama-French Five-Factor Model in 

Emerging Markets. Emerging Markets Review. 37: 199–222 

Griffin, J.M. 2002. Are the Fama and French Factors Global or Country Specific?. The 

Review of Financial Studies. 15(3):783-803 

Hardianto, D., Suherman. 2009. Pengujian Fama-French Three-Factor Model di 

Indonesia. Jurnal Keuangan dan Perbankan. 13(2): 198-208.   

Huang, T.L. 2018. Is the Fama and French five-factor model robust in the Chinese 

stock market?. Asia Pacific Management Review. 24: 278-289 

Kilsgard, D., Wittorf. F. 2011. Estimation of Expected return: The Fama and French 

Three-Factor Model versus The Chen, Novy-Marx and Zhang Three Factor Model 

[Thesis]. Lund (SE): Lund University. 

Lind, Douglas A. et all. 2014. Statistical Techniques in Business& Economics, 17th 

Edition. New York (US): Mc-Graw Hill Education 

Niko. 2003. Pengujian The Fama and French Three-Factor Model di Indonesia. [Tesis]. 

Yogyakarta (ID): Universitas Gadjah Mada 

Restiyanto, A.E. 2005. Analisis Fama and French Three Faktor Model Dan 

Pembandingnya Terhadap CAPM. [Tesis]. Yogyakarta (ID): Universitas Gadjah 

Mada 

PENGUJIAN MODEL LIMA FAKTOR DI BURSA EFEK INDONESIA
RAHMATINA TRI OKTARI, Tandelilin Eduardus, Prof., Dr., M.B.A.,
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/



55 

 

Sudiyatno, B., Irsad, M. 2011. Menguji Model Tiga Faktor Fama dan French dalam 

Mempengaruhi Return Saham Studi Pada Saham LQ45 di Bursa Efek Indonesia. 

Jurnal Bisnis dan Ekonomi (JBE). 18(2): 126-136. 

Sukamulja, Sukmawati. 2019. Analisis Laporan Keuangan. Yogyakarta (ID) : ANDI 

Yogyakarta. 

Sutrisno, B., Ekaputra. I. 2016. Uji Empiris Model Asset Pricing Lima Faktor Fama-

French Di Indonesia. Jurnal Keuangan dan Perbankan. 20(3):343-357 

Tandelilin, Eduardus. 2001. Analisis Investasi dan Manajemen Portofolio Edisi 

Pertama. Yogyakarta (ID) : BPFE-Yogyakarta. 

 

 

  

PENGUJIAN MODEL LIMA FAKTOR DI BURSA EFEK INDONESIA
RAHMATINA TRI OKTARI, Tandelilin Eduardus, Prof., Dr., M.B.A.,
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR PUSTAKA 

