Pengaruh Kebijakan Dividen Terhadap Volatilitas Harga Saham (Studi Pada Perusahaan Non
Keuangan Yang

Terdaftar di Bursa Efek Indonesia Periode 2014-2018)

PUTU AGUSTINA W, Prof. Marwan Asri M.B.A., Ph.D.

Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Allen, D.E., & V.S Rachim. (1996). Dividend Policy and Stock Price Volatility:
Australian Evidence. Applied Financial Economica, 6(2): 175-188.

Al-Makawi, H.N. (2007). Determinants of Corporate Dividend Policy in Jordan :
An Application of the Tobit Model. Journal of Economic & Administrative
Sciences, 23 (2): 44-70.

Baskin, J. (1989). Dividend Policy and the Volatility of Common Stocks. Journal
of Portofolio Management, 15 (3): 19-25.

Chugtai, A.R., A. Azem., Amara., & S. Ali. (2014). Determining the Impact of
Dividends, Earning, Invested Capital and Retained Earnings on Stock Prices
in Pakistan: An Empirical Study. International Journal of Financial
Management, 4(1):74-81.

Damodaran, A. (2010). Applied Corporate Finance. New Jersey: John Wiley &
Sons.

Dong, M., Robinson, C., Veld, C. (2005). Why Individual Investors Want
Dividends. Journal of Corporate Finance, 12: 121-158.

Gujarati, Damodar N. (2004). Basic Econometrics 2" edition. New York: The
McGraw-Hill Companies.

Gunarathne, U., Priyadashanie, W. & Samarakonn,S. (2016) Impact of Dividend
Policy on Stock Price Volatility and Market Value of The Firm: Evidence

from Sri Lankan Manufacturing Companies. Corporate Ownership and
Control, 13(3):219-225.

Hartono, J. (2017). Teori Portofolio dan Analisis Investasi. Edisi ke-11.
Yogyakarta, Indonesia: BPFE UGM-Y ogyakarta.

48



Pengaruh Kebijakan Dividen Terhadap Volatilitas Harga Saham (Studi Pada Perusahaan Non
Keuangan Yang
Terdaftar di Bursa Efek Indonesia Periode 2014-2018)
PUTU AGUSTINA W, Prof. Marwan Asri M.B.A., Ph.D.
UNIVERSITAS

GADJAH MADA Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/

Hashemijoo, M., A.M. Ardekani., & N. Younesi. (2012). The Impact of Dividend
Policy on Share Price Volatility in The Malayasian Stock Market. Journal of
Business Studies Quartely, 4(1): 111-129.

Husnan, S. (2001). Dasar-Dasar Teori Portofolio dan Analisis Sekuritas. Edisi ke-
3. Yogyakarta, Indonesia: UPP AMP YKPN.

Hussainey, K.,C.O. Mgbame., & A.M. Chijoke-Mgbame. (2011). Dividend Policy
and Share Price Volatility: UK Evidence. The Journal of Risk Finance, 12
(1): 57-68.

Koh A., Ang S., Brigham E.F. dan Ehrhardt, M.C. (2014). Financial Management:
Theory and Practice (An Asia Edition). Singapore: Cengage Learning Asia.

Lind, Douglas A., William G. Marchal., Samuel A. Wathen., (2012). Statistical
Techniques ini Business & Economics 15" Edition. New Y ork: McGraw-Hill
Companies.

Maditinos, D. 1., Sevic, Z., Theriou, N. G., & Tsinani, A. V. (2007). Individual
investors’ perceptions towards dividends: the case of Greece. International
Journal of Monetary Economics and Finance, 1(1): 18.

Markowitz, H. (1952). Portofolio Selection. The Journal of Finance, 7 (1): 77-91.

Molodovsky, N. (1995). A Theory of Price—Earnings Ratios. Financial Analysts
Journal, 51(1): 29-43.

Profilet, K.A., & F.W. Bacon.(2013). Dividend Policy and Stock Price Volatility in
The U.S. Equity Capital Market. Journal of Business and Behavioral
Sciences, 25 (2): 63-72.

Salari, N., E. Abbasian, & K. Pakizeh. (2012). Effect of Dividend Policy Measures
on Stock Price Volatility in Tehran Stock Exchange. International Journal
Finance, Accounting and Economics Studies, 2(1): 27-36.

49



Pengaruh Kebijakan Dividen Terhadap Volatilitas Harga Saham (Studi Pada Perusahaan Non
Keuangan Yang

Terdaftar di Bursa Efek Indonesia Periode 2014-2018)

PUTU AGUSTINA W, Prof. Marwan Asri M.B.A., Ph.D.

Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Schindler, P. (2019). Business Research Methods 13" edition. New York: The
McGraw-Hill Companies.

Sew, E.H., Albaity, M. and Ibrahimy, A.L. (2015). Dividend Policy and Share Price
Volatility. Investment Management and Financial Innovations, 12 (1): 226-
234,

Singhania, M., & A. Gupta. (2012). Determinants of Corporate Dividend Policy: A
Tobit Model Approach. Vision, 16 (3): 153-162.

Tandelilin, E. (2010). Portofolio dan Investasi: Teori dan Aplikasi. Edisi Pertama.
Yogyakarta, Indonesia: Kanisius.

Zainudin, R., N.S. Mahdzan & C.H. Yet. (2018). Dividend Policy and Stock Price
Volatility of Industrial Product Firms in Malaysia. International Journal of
Emerging Markets. 13 (1): 203-217.

50



