
45 

 

DAFTAR PUSTAKA 

 

Adebayo, A.S. 2013. “Relationship Between Dividend Payout And Market Price 

of Shares”. International Journal of Commerce & Management Studies, 

Vol. IV (1), 116-121. 

 

Cooper, D.R., Schindler, P.S. 2014. Business Research Methods 12th edition. 

New York: The McGraw–Hill Companies 

 

Dichev, I.D. dan Tang, V.W. 2008. Earnings Volatility and Earnings 

Predictability. USA: University of Michigan. 

 

Drechsler, F.S. dan Turner, B. 2011. Yes, earnings do drive stock prices. USA: 

Turner Investments. 

 

Ebrahimi, M. dan Chadegani, A. A. 2011. “The Relationship between Earning, 

Dividend, Stock Price and Stock Return: Evidence from Iranian 

Companies”. International Conference on Humanities, Society and 

Culture Vol. 20. 

 

Gujarati, D.N. 2004. Basic Econometrics. New York: The McGraw–Hill 

Companies. 

 

Horne, J.C.V dan Wachowicz, J. M. Jr. 2008. Fundamentals of Financial 

Management (13
th

 Edition). London: Prentice-Hall. 

 

Hunjra, A.I., Ijaz, M. S., Chani, M. I., Hassan, S., dan Mustafa, U. 2014. “Impact 

of Dividend Policy, Earning per Share, Return on Equity, Profit after Tax 

on Stock Prices”. International Journal of Economics and Empirical 

Research, Vol. 2 (3), 109-115. 

 

Hussainey, K., Mgbame, C.O., dan Chijoke-Mgbame, A. 2011. “Dividend Policy 

and Share Price Volatility: UK evidence”. The Journal of Risk Finance, 

Vol. 12 (1), 57-68. 

 

Johnston, M. P. 2014. Secondary Data Analysis: A Method of which the Time 

Has Come. Qualitative and Quantitative Methods in Libraries (QQML) 3, 

619 –626. 

 

Kabajeh, M.A.M., Nu’aimat S.M.A., dan Dahmash F.N. 2012. “The Relationship 

Between the ROA, ROE, and ROI Ratios with Jordanian Insurance Public 

Companies Market Share Prices”. International Journal of Humanities and 

Social Science, Vol. 2 (11), 115-120. 

 

PENGARUH PROFITABILITAS DAN KEBIJAKAN DIVIDEN TERHADAP HARGA SAHAM: STUDI PADA
SAHAM-SAHAM INDEKS
KOMPAS100 PERIODE 2012-2014
JUNISTIRA HERAWATY , Marwan Asri, Prof., M.B.A., Ph.D.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/



46 

 

Koh A., Ang S., Brigham E.F., dan Ehrhardt, M.C. 2014. Financial Management: 

Theory and Practice (An Asia Edition). Singapore: Cengage Learning 

Asia. 

 

Masum, A.A. 2014. “Dividend Policy and Its Impact on Stock Price – A Study on 

Commercial Banks Listed in Dhaka Stock Exchange”. Global Disclosure 

of Economics and Business, Vol. 3 (1), 9-17. 

 

Nachrowi, N.D dan Usman H. 2006. Pendekatan Populer dan Praktis 

Ekonometrika Untuk Analisis Ekonomi dan Keuangan. Jakarta: Lembaga 

Penerbit Fakultas Ekonomi Universitas Indonesia. 

 

Nourayi, M.M. 2014. “Earnings Persistence in the IT Sector”. Advances in 

Management & Applied Economics, Vol. 4 (3), 1-24. 

 

Osborne, J.W. (2002). Notes on the use of data transformations. Practical 

Assessment, Research & Evaluation, 8(6). Diakses pada Desember 28, 

2015, dari http://pareonline.net/getvn.asp?v=8&n=6  

 

Reddy, C. V. 2014. “Relationship Between Dividend Payout (D/P) Decision and 

Market Price Of Shares (MPS): A Case Study of Selected Pharma 

Companies in India”. International Journal of Applied Financial 

Management Perspectives, Vol. 3 (2), 1092-1099. 

 

Sharif, T., Purohit H., Pillai R. 2015. “Analysis of Factors Affecting Share Prices: 

The Case of Bahrain Stock Exchange”. International Journal of 

Economics and Finance, Vol 7 (3), 207-216. 

 

Tsay, T. dan Goo, Y. 2006. “The Relationship of Profitability and Growth with 

Stock Market Returns in  the Electronic Industry”. International Journal of 

Management, Vol. 23 (4), 776-774. 

 

Williams, J.R., Haka, S.F., Bettner, M.S., dan Carcello, J.V. 2010. Financial & 

Managerial Accounting (15
th

 Edition). New York: McGraw –Hill 

International Edition. 

 

Zakaria, Z., Muhammad, J., dan Zulkifli A.H., 2012. “The Impact of Dividend 

Policy on The Share Price Volatility: Malaysian Construction and Material 

Companies”. International Journal of Economics and Manamegemt 

Sciences, Vol. 4 (1), 111-129. 

 

 

 

 

PENGARUH PROFITABILITAS DAN KEBIJAKAN DIVIDEN TERHADAP HARGA SAHAM: STUDI PADA
SAHAM-SAHAM INDEKS
KOMPAS100 PERIODE 2012-2014
JUNISTIRA HERAWATY , Marwan Asri, Prof., M.B.A., Ph.D.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/


	Judul
	Pengesahan
	Pernyataan
	KATA PENGANTAR
	DAFTAR ISI
	DAFTAR TABEL
	DAFTAR GAMBAR
	DAFTAR LAMPIRAN
	INTISARI
	ABSTRACT
	BAB I
	1.1. Latar Belakang Masalah
	1.2. Rumusan Masalah
	1.3. Pertanyaan Penelitian
	1.4. Ruang Lingkup dan Batasan Penelitian
	1.5. Tujuan Penelitian
	1.6. Manfaat Penelitian
	1.7. Sistematika Penulisan

	BAB II
	2.1. Profitabilitas
	2.2. Free Cash Flow (FCF)
	2.3. Kebijakan Dividen
	2.4. Dividend Payout Ratio (DPR)
	2.5. Earnings Volatility
	2.6. Hipotesis

	BAB III
	3.1. Rancangan Penelitian
	3.2 Definisi Operasional
	3.3. Populasi dan Sampel Penelitian
	3.4. Metode Pengumpulan Data
	3.5. Metode Analisis Data

	BAB IV
	4.1. Deskriptif Data Penelitian
	4.2. Hasil Uji Asumsi Klasik
	4.3. Pengujian Hipotesis
	4.4. Pembahasan

	BAB V
	5.1. Kesimpulan
	5.2. Implikasi Manajerial
	5.3. Saran

	DAFTAR PUSTAKA
	LAMPIRAN 1.
	LAMPIRAN 2.



