PENGUJIAN DISPOSITION EFFECT PADA BURSA EFEK INDONESIA (PERIODE TAHUN 2013 - 2018)
FEBRIANA PUTRI, 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

Aftab, M., Shah, Z. A., & Sheikh, R. A. (2012). Holding Periods, Illiquidity And
Disposition Effect In A Developing Economy. Business and economics research

journal, 3(1), 17.

Ashraf, M., Waris, F., & Saeed, S. (2014). Disposition Effect: Evidence From The
Karachi Stock Exchange. European Journal of Business and Management, 6(19-

24), 30.
Asri, M. (2013). Keuangan Keperilakuan. Yogyakarta: BPFE.

Atkins, A. B., & Dyl, E. A. (1997). Transactions Costs And Holding Periods For

Common Stocks. The Journal of Finance, 52(1), 309-325. 10.2307/2329565

Barber, B. M., & Odean, T. (2011). The Behavior of Individual Investors. SSRN

Electronic Journal. 10.2139/ssrn.1872211.

Barberis, N., Huang, M., & Santos, T. (2001). Prospect Theory and Asset Prices.

The Quarterly Journal of Economics, 116(1), 1-53. 10.1162/003355301556310.

Bursa Efek Indonesia, 2019. IDX Statistics 2018.

https://www.idx.co.id/media/4865/idx-annual-statistics-2018.pdf, diakses pada

tanggal 25 Februari 2020 pukul 3:45 WIB.

Cai, H., Wang, M., & Bai, C. (2018). An Empirical Study of Investors' Disposition
Effect in China Based on Open Data from the Chinese Stock Markets. International

Journal of Economics and Finance, 10(5), 165-172.


https://www.idx.co.id/media/4865/idx-annual-statistics-2018.pdf

PENGUJIAN DISPOSITION EFFECT PADA BURSA EFEK INDONESIA (PERIODE TAHUN 2013 - 2018)
FEBRIANA PUTRI, Prof. Marwan Asri M.B.A., Ph.D.

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

UNIVERSITAS
GADJAH MADA

Eduardus, T. (2001). Analisis Investasi dan Manajemen Portofolio. Yogyakarta:

PT. BPFE.

Fama, E. F. (1970). Efficient Capital Markets: A Review of Theory and Empirical

Work. The Journal of Finance, 25(2), 383. 10.2307/2325486

Guijarati, P. (2009). Basic Econometrics (5ed). New York:McGraw-Hill.

Hanafi, M. M. (2004). Manajemen Keuangan. Yogyakarta: BPFE.

http://yuknabungsaham.idx.co.id/ diakses pada bulan Juni 2020.

Jones, C. P. (2007). Investments: Analysis And Management. John Wiley & Sons.

Leirvik, T., Fiskerstrand, S. R., & Fjellvikas, A. B. (2017). Market Liquidity And
Stock Returns In The Norwegian Stock Market. Finance Research Letters, 21, 272-

276.

Odean, T. (1998). Are Investors Reluctant To Realize Their Losses?. The Journal

of finance, 53(5), 1775-1798. 10.1111/0022-1082.00072

Otoritas Jasa Keuangan. 2017. Laporan Kinerja Otoritas Jasa Keuangan 2012 -

2017. https://ojk.go.id/id/data-dan-statistik/laporan-kinerja/Pages/Laporan-

Capaian-Kinerja-OJK-2012---2017.aspx, diakses pada tanggal 12 Juni 2020 pukul

5:54 WIB.

Otoritas Jasa Keuangan. 2018. Statistik Pasar Modal.

https://ojk.go.id/id/kanal/pasar-modal/data-dan-statistik/statistik-pasar-

modal/Default.aspx, diakses pada tanggal 11 Juni 2020 pukul 3:37 WIB.


http://yuknabungsaham.idx.co.id/
https://ojk.go.id/id/data-dan-statistik/laporan-kinerja/Pages/Laporan-Capaian-Kinerja-OJK-2012---2017.aspx
https://ojk.go.id/id/data-dan-statistik/laporan-kinerja/Pages/Laporan-Capaian-Kinerja-OJK-2012---2017.aspx
https://ojk.go.id/id/kanal/pasar-modal/data-dan-statistik/statistik-pasar-modal/Default.aspx
https://ojk.go.id/id/kanal/pasar-modal/data-dan-statistik/statistik-pasar-modal/Default.aspx

PENGUJIAN DISPOSITION EFFECT PADA BURSA EFEK INDONESIA (PERIODE TAHUN 2013 - 2018)
FEBRIANA PUTRI, Prof. Marwan Asri M.B.A., Ph.D.

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

UNIVERSITAS
GADJAH MADA
Press, Stata. "Stata longitudinal-data/panel-data reference manual: Release 16."

(2019).

Risfandy, T., & Hanafi, M. M. (2014). An Experimental Study on Disposition
Effect: Psychological Biases, Trading Strategies, and Assets Holding

Time. Trading Strategies, and Assets Holding Time (February 18, 2014).

Shefrin, H., & Statman, M. (1985). The Disposition To Sell Winners Too Early And
Ride Losers Too Long: Theory And Evidence. The Journal Of Finance, 40(3), 777-

790. 10.2307/2327802

Statman, M. (2008). What Is Behavioral Finance? Handbook of Finance.

10.1002/9780470404324.hof0020009.

Styawan, E. F. (2017). Analisis Pengaruh Transaction Cost (Bid-Ask Spread),
Market Value Dan Deviasi Standar Return Terhadap Holding Period Saham Untuk
Foreign Dan Domestic Investor (Studi Pada Saham-Saham Indeks Lg-45 Periode

2012-2015 Di Bursa Efek Indonesia). Thesis S-2. Yogyakarta, UGM.

Torres-Reyna, Oscar. "Panel data analysis fixed and random effects using Stata (v.

4.2)." Data & Statistical Services, Priceton University (2007): 1-40.

Visaltanachoti, N., Lu, L., & Luo, H. (2007). Holding Periods, Illiquidity And
Disposition Effect In The Chinese Stock Markets. Applied Financial

Economics, 17(15), 1265-1274.



PENGUJIAN DISPOSITION EFFECT PADA BURSA EFEK INDONESIA (PERIODE TAHUN 2013 - 2018)
FEBRIANA PUTRI, Prof. Marwan Asri M.B.A., Ph.D.

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

UNIVERSITAS
GADJAH MADA

Weber, M., & Camerer, C. F. (1998). The Disposition Effect In Securities Trading:
An Experimental Analysis. Journal of Economic Behavior & Organization, 33(2),

167-184. 10.1016/s0167-2681(97)00089-9

Wong, A. S., Carducci, B. J., & White, A. J. (2006). Asset Disposition Effect: The
Impact Of Price Patterns And Selected Personal Characteristics. Journal Of Asset

Management, 7(3-4), 291-300. 10.1057/palgrave.jam.2240219.

Wooldridge, J. (2013). Introductory Econometrics: A Modern Approach (5 ed).

Canada:South-Western Cengage Learning.



	DAFTAR PUSTAKA

