
50 
 

DAFTAR PUSTAKA 

 

Ali, R., Ahmad Z., dan Anusakumar S.V. 2011. Stock Market Overreaction and 

 Trading Volume: Evidence from Malaysia. Asian Academy Of 

 Management Journal Of Accounting and Finance, Vol. 7, No. 2, pp. 103-

 119. 

 

Ali, Norli., Nassir, Annaur MD., Hassan Taufiq. Abidin, Sazali A. 2010. Short 

 Run Stock Overreaction: Evidence from Bursa Malaysia. International 

 Journal of Economics and Management, Vol. 4, No.2, pp. 319-330. 

 

Boubaker, Sabri., Farag, Hisham., dan Nguyen, Duc Khoung. 2014. Short-Term 

 Overreaction to Specific Events: Evidence from an Emerging Market. 

 Reseacrh in International Business and Finance 

   

Brealey, Richard A., Myres, Stewart C., dan Marcus, Alan J. 2012. 

 Fundamentals of Corporate Finance, Seventh Edition. New York: Mc-

 Graw-Hill. 

 

Casmudi, “Pencapresan Jokowi dan Sentimen Pasar”, Kompasiana.com, 19 Maret 

 2014. 

 

De Bondt, W.F.M dan R. Thaler. 1985. Does the Stock Market Overreact? 

 Journal of Finance, Vol 40, pp. 793-808. 

 

Fama, E.F., 1970. Efficient Capital Market: A Review of Theory and Empirical 

 Work, Journal Of Finance, 383-417. 

 

Febrianto, Rahmat, Ilusi “Jokowi Effect” yang (Makin) Berlebihan, 

 Kompasiana.com, 14 April 2014. 

 

Flanegin, Frank R., Rudd, Denis P., Litzinger, Patrick J., dan Mills, Richard. 

 2007. Casino Stocks and Katrina: An Example of Market Over-Reaction? 

 Journal of Hospitality Financial Management: Vol. 15: Iss. 1, Article 3. 

 

Hanafi, M. Mamduh, 2008. Manajemen Keuangan. Edisi 3. Yogyakarta: BPFE 

 

Jogiyanto, H. 2005. Teori Portfolio dan Analisis Investasi, Edisi Kelima. 

 Yogyakarta: BPFE 

 

Jones. 2012. Investments Principles and Concepts, Twelfth Edition. New York: 

 John Wiley & Sons 

ANALISIS MARKET OVERREACTION : STUDI KASUS PENGUMUMAN PENCALONAN JOKO WIDODO
SEBAGAI CALON PRESIDEN
RI 2014
JONATHAN KURNIAWAN D, Dra., Sri Handaru Yuliati, M.B.A
Universitas Gadjah Mada, 2015 | Diunduh dari http://etd.repository.ugm.ac.id/



51 
 

 

Lobe, Sebastian dan Johannes Rieks. 2011. Short-Term Market Overreaction on 

 the Frankfurt Stock Exhange. The Quaterly Review of Economics and 

 Finance, Vol. 51, pp. 113-127 

 

Ma, Y., Tang, A. P., dan Hasan T. 2005. The Stock Price Overreaction Effect: 

 Evidence on Nasdaq Stocks. Journal of Business and Economics, Vol. 44, 

 No. 3 dan 4. 

 

Oematan, Herly Mathelda. 2013. Pengujian Pembalikan Return sebagai 

 Cerminan dari Fenomena Reaksi Berlebihan. Thesis Sarjana Fakultas 

 Ekonomika dan Bisnis Universitas Gadjah Mada (tidak dipublikasikan). 

 

Oktavio, Danes Quirira. 2014. Analisis Pengaruh Firm Size dan Likuiditas 

 Saham terhadap Fenomena Market Overreaction di Bursa Efek Indonesia. 

 Skripsi Sarjana Fakultas Ekonomika dan Bisnis Universitas Gadjah 

 Mada (tidak dipublikasikan). 

 

Pamungkas, Arthur Kemal. 2014. Pengujian Market Overreaction: Studi 

 Empiris pada Saham – Saham Perusahaan Terdaftar dalam Indeks LQ45 

 Sesudah Pengumuman Harga BBM 2013. Skripsi Sarjana Fakultas 

 Ekonomika dan Bisnis Universitas Gadjah Mada (tidak dipublikasikan).  

  

Sekaran, Uma dan Roger Bo. 2013. Research Methods for Business, Sixth Edition. 

 John Wiley & Sons.   

 

www.idx.co.id 

 

www.yahoo.finance.com

ANALISIS MARKET OVERREACTION : STUDI KASUS PENGUMUMAN PENCALONAN JOKO WIDODO
SEBAGAI CALON PRESIDEN
RI 2014
JONATHAN KURNIAWAN D, Dra., Sri Handaru Yuliati, M.B.A
Universitas Gadjah Mada, 2015 | Diunduh dari http://etd.repository.ugm.ac.id/

http://www.idx.co.id/
http://www.yahoo.finance.com/

	DAFTAR PUSTAKA



