
	
   58	
  

DAFTAR PUSTAKA 

 

Adam, Ainul Azreen dan Elvia R. Shauki. (2014). Socially Responsible Investment in 
Malaysia: Behavioral Framework in Evaluating Investors’ Devision Making 
Process. Journal of Cleaner Production, 80, 224-240. 

 
Alhaddi, Hanan. (2015). Triple Bottom Line and Sustainability: A Literature Review. 

Business and Management Studies, 1(2), 6-10. 
 
Ameur, Hachmi Ben dan Jerome Senanedsch. (2014). Socially Responsible 

Investments: An International Empirical Study of Time-Varying Risk 
Premiums. The Journal of Applied Business Research, 30(5), 1513-1524. 

 
Aras, Güler dan David Crowther. (2008). Corporate Sustainability Reporting: A 

Study in Disingenuity. Journal of Business Ethics, 87, 279-288. 
 
Association for Sustainable and Responsible Investment in Asia. (2014). Asia 

Sustainable Investment Review. Tersedia di www.igcc.org.au, diakses pada 7 
September 2016. 

 
Badan Pengawasan Keuangan dan Pembangunan. Undang-undang Republik 

Indonesia Nomor 40 Tahun 2007 tentang Perseroan Terbatas. Tersedia di 
www.bpkp.go.id, diakses pada 7 September 2016. 

 
Bauer, Rob, Nadja Guenster, dan Roger Otten. (2004). Empirical Evidence on 

Corporate Governance in Europe: The Effect on Stock Returns, Firm Value 
and Performance. Journal of Asset Management, 5(2), 91-104. 

 
Brigham, Eugene F., Joel F. Houston, Hsu Jun-Ming, Kong Yoon Kee, dan A.N. 

Bany-Ariffin. (2014). Essentials of Financial Management 3rd Edition. 
Singapore: Cengage Learning. 

 
Cheng, Megawati dan Yulius Jogi Christiawan. (2011). Pengaruh Pengungkapan 

Corporate Social Responsibility terhadap Abnormal Return. Jurnal Akuntansi 
dan Keuangan, 13(1), 24-36. 

 
Chih, Hsiang-Hsuan dan Hsiang-Lin Chih. (2014). Doing Good With or Without 

Being Known? Media Coverage of Corporate Social Performance and Its 
Impact on Corporate Financial Performance. Managerial Finance, 40(9), 993-
902. 

 

Pengaruh Sustainable and Responsible Investment terhadap Kinerja dan Risiko Perusahaan yang
Terdaftar dalam Indeks SRI-KEHATI
SISKA SASANTI K, I Wayan Nuka Lantara, M.Si., Ph.D.
Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/



	
   59	
  

Crisóstomo, Vicente Lima, Fatima de Souza Freire, dan Felipe Cortes de 
Vasconcellos. (2011). Corporate Social Responsibility, Firm Value and 
Financial Performance in Brazil. Social Responsibility Journal, 7(2), 295-309. 

 
Galema, Rients, Auke Plantinga, dan Bert Scholtens. (2008). The Stocks at Stake: 

Return and Risk in Socially Reponsible Investment. Journal of Banking & 
Finance, 32, 2646-2654. 

 
Gujarati, Damodar. 2007. Dasar-dasar Ekonometrika. Edisi ketiga. Jilid 2. Jakarta: 

Erlangga.  
 
Hsu, Feng Jui dan Yu-Cheng Chen. (2015). Is A Firm’s Financial Risk Associated 

with Corporate Social Responsibility. Management Decision, 53(9), 2175-
2199. 

 
Jang, Jee In, Kyungjoo Lee dan Heon Seob Choi. (2013). The Relation between 

Corporate Social Responsibility and Financial Performance: Evidence from 
Korean Firms. Pan Pacific Journal of Business Research, 4(2), 3-17. 

 
Kehati. (2012). Stock Exchange Indexs SRI KEHATI: Engaging Businesses for 

Biodiversity Conservation in Indonesia. Tersedia di 
www.toolkit.conservationfinance.org, diakses pada 19 September 2016. 

 
Kotler. (2005). Corporate Social Responsibility: Doing the Most Good for Your 

Company and Your Cause. New Jersey: Wiley.  
 
Leite, Paulo dan Maria Ceu Cortez. (2014). Style and Performance of International 

Socially Responsible Funds in Europe. Research in International Business 
and Finance, 30, 248-267 

 
Luo, Xueming dan CB Bhattacharya. (2009). The Debate over Doing Good: 

Corporate Social Performance, Strategic Marketing Levers, and Firm-
idiosyncratic Risk. Journal of Marketing, 73(6), 198-213. 

 
Managi, Shunsuke, Tatsuyoshi Okimoto, dan Akimi Matsuda. (2012). Do Socially 

Responsible Investment Indexes Outperform Conventional Indexes?. Applied 
Financial Economics, 22(18), 1511-1527. 

 
Maux, Julien Le dan Erwan Le Saout. (2004). The Performance of Sustainability 

Indexes. Finance India, 17, 737-750 
 

Pengaruh Sustainable and Responsible Investment terhadap Kinerja dan Risiko Perusahaan yang
Terdaftar dalam Indeks SRI-KEHATI
SISKA SASANTI K, I Wayan Nuka Lantara, M.Si., Ph.D.
Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/



	
   60	
  

Mujahid, Mubeen dan Arooj Abdullah. (2014). Impact of Corporate Social 
Responsiblity on Firms Financial Performance and Shareholders Wealth. 
European Journal of Business and Management, 6(31), 181-187. 

 
Mutezo, Ashley. (2014). Socially Responsible Investment and Financial 

Performance: Evidence from the Johannesburg Securities Exchange. Banks 
and Bank Systems, 9(3), 120-128. 

 
Purnomo, Pek Karin dan Luky Patricia Widianingsih. (2012). The Influence of 

Environmental Performance on Financial Performance with Corporate Social 
Responsibility (CSR) Disclosure as a Moderating Variable: Evidence from 
Listed Companies in Indonesia. Society of Interdisciplinary Business 
Research, 1(1), 57-69. 

 
Purwanto, Agus. (2011). Pengaruh Tipe Industri, Ukuran Perusahaan, Profitabilitas, 

terhadap Corporate Social Responsibility. Jurnal Akuntansi & Auditing, 8(1), 
12-29. 

 
Rapson, Daniel, David Shiers, Claire Roberts, dan Miles Keeping. (2007). Socially 

Responsible Property Investment: An Analysis of the Relationship Between 
Equities SRI and UK Property Investment Activities. Journal of Property 
Investment & Finance, 25(4), 342-358. 

 
Renneboog, Luc, Jenke Ter Horst, dan Chendi Zhang. (2008). Socially Responsible 

Investments: Institutional Aspects, Performance, and Investor Behavior. 
Journal of Banking and Finance, 32, 1723-1742. 

 
Rubin, Neil. (2008). The Challenge of Socially Responsible Investments. The CPA 

Journal, 78(7), 52-55. 
 
Tan, Andreas, Desmiyawati Benni, dan Warda Liani. (2016). Determinants of 

Corporate Social Responsibility Disclosure and Investor Reaction. 
International Journal of Economics and Financial Issues, 6(S4), 11-17. 

 
Williams, Geoffrey. (2010). Socially Responsible Investment in Asia. Social Space, 

1, 20-27.  
 
Woods, Claire dan Roger Urwin. (2010). Putting Sustainable Investing into Practice: 

A Governance Framework for Pension Funds. Journal of Business Ethics, 92, 
1-19. 

Pengaruh Sustainable and Responsible Investment terhadap Kinerja dan Risiko Perusahaan yang
Terdaftar dalam Indeks SRI-KEHATI
SISKA SASANTI K, I Wayan Nuka Lantara, M.Si., Ph.D.
Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/


