REAKSI SAHAM SEKTOR PERBANKAN TERHADAP PERUBAHAN Bl 7-DAY REPO RATE: STUDI
PERISTIWA DI BURSA EFEK
INDONESIA PERIODE 2018-2019
ANTONIO VIVALDI, Prof. Dr. Zaki Baridwan, M.Sc,
UNIVERSITAS

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

DAFTAR PUSTAKA

Bank Indonesia. (2019). Laporan Perekonomian Indonesia 2018. Tersedia di
https://www.bi.go.id/id/publikasi/laporantahunan/perekonomian/Pages/LPI
2018.aspx diakses pada 2 Maret 2020.

Bank Indonesia. (2020). Penjelasan Bl 7-Day Repo Rate. Tersedia di
https://www.bi.go.id/en/moneter/bi-7day-RR/data/Contents/Default.aspx
diakses pada 2 Maret 2020.

Bodie, Z., Kane, A., dan Marcus, A.J. (2018). Investments. 11" edition. McGraw
Hill, New York.

Bowman, R.G. (1983). Understanding and Conducting Event Studies. The Journal
of Business Finance and Accounting, 10, 4, pp. 561-584.

Brigham, E.F. dan Houston, J.F. (2018). Essentials of Financial Management. 4"
edition. Cengage Learning, Singapore.

Brown, S.J., dan J.B. Warner. (1985). Using Daily Stock Returns: The Case of
Event Studies. Journal of Financial Economics, 14, p. 3-31.

Bursa  Efek  Indonesia.  (2020).  Daftar ~ Saham.  Tersedia di
https://www.idx.co.id/data-pasar/data-saham/daftar-saham/ diakses pada 2
Maret 2020.

Fama, E. F. (1970). Efficient Capital Market: A Review of Theory and Empirical
Work. Journal of Finance, Vol 25, No.2, pp. 383-417.

Fama, E. F. (1991). Efficient Capital Markets: Il. Journal of Finance, Vol 46, No.5,
pp. 1575-1617.

Hartono, J. (2010). Studi Peristiwa: Menguji Reaksi Pasar Modal Akibat Suatu
Peristiwa. Yogyakarta: BPFE UGM.

Hartono, J. (2014). Teori Portofolio dan Analisis Investasi. Yogyakarta: BPFE
UGM.

Investing. (2020). Data Historis Harga Saham Sektor Perbankan. Tersedia di
https://www.investing.com/equities/indonesia diakses pada 28 Februari 2020.

Jones, C.P. (2013). Investments Analysis and Management. 12" edition. John Wiley
& Sons, Danvers.

Koetin, E.A. (1994). Suatu Pedoman Investasi Dalam Efek di Indonesia. Jakarta:
Departemen Keuangan Republik Indonesia: Badan Pengawas Pasar Modal.

69


https://www.bi.go.id/id/publikasi/laporantahunan/perekonomian/Pages/LPI_2018.aspx
https://www.bi.go.id/id/publikasi/laporantahunan/perekonomian/Pages/LPI_2018.aspx
https://www.bi.go.id/en/moneter/bi-7day-RR/data/Contents/Default.aspx
https://www.idx.co.id/data-pasar/data-saham/daftar-saham/
https://www.investing.com/equities/indonesia

REAKSI SAHAM SEKTOR PERBANKAN TERHADAP PERUBAHAN Bl 7-DAY REPO RATE: STUDI
PERISTIWA DI BURSA EFEK
INDONESIA PERIODE 2018-2019
ANTONIO VIVALDI, Prof. Dr. Zaki Baridwan, M.Sc,
UNIVERSITAS

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

Murwaningsari, E. (2008). Pengaruh VVolume Perdagangan Saham, Deposito, dan
Kurs Terhadap IHSG Beserta Prediksi IHSG (Model Garch dan Arima).
Jurnal Ekonomi dan Bisnis Indonesia, Vol 23, No.2, hal. 178-195.

Lantara, 1 W. (2004). Perubahan Tingkat Suku Bunga dan Kinerja Pasar Modal
Indonesia. Jurnal Ekonomi dan Bisnis Indonesia, Vol 19, No.2, hal. 120-132.

Lind, D.A., Marchal, W.G., dan Wathen, S.A. (2018). Statistical Techniques in
Business & Economics. 17™ edition. McGraw Hill, New York.

Serra, A. P. (2002), Event Study Test: A Brief Survey. Working Papers da FEP,
No. 117, pp. 1-14.

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

The World Bank. (2020). Laporan World Bank: Global Economic Prospects “Slow
Growth, Policy  Challenges:  January  2020.  Tersedia  di
https://www.worldbank.org/en/news/feature/2020/01/08/january-2020-
global-economic-prospects-slow-growth-policy-challenges diakses pada 2
Maret 2020.

70


https://www.worldbank.org/en/news/feature/2020/01/08/january-2020-global-economic-prospects-slow-growth-policy-challenges
https://www.worldbank.org/en/news/feature/2020/01/08/january-2020-global-economic-prospects-slow-growth-policy-challenges

	DAFTAR PUSTAKA 

