
46 

 

 

 

Daftar Pustaka 

Aye, G. C., Deale, F. W., & Gupta, R. (2014). Does Debt Ceiling and Goverment 

Shutdown Help Forecasting the US Equity Risk Premium? 

PANOECONOMICUS, 273-291. 

Boediono. (2014). Seri Sinopsis Pengantar Ilmu - No. 5 Ekonomi Makro. 

Yogyakarta: BPFE. 

Boone, J. P., Khurana, I. K., & Raman, K. K. (2009). Letigation reform, 

accounting discretion, and the cost of equity. Journal of Contemporary 

Accounting & Economics, 80-94. 

Bowman, Robert G., Chay, J.B. (1999). "Market Risk Premium and Interest 

Rate". https://pdfs.semanticscholar.org/2bd9/58334fd73fb3c3b7258c50 

caf3d9bbf60d78.pdf (15 September 2019) 

Fattoum, S., Guesmi, K., & Moschetto, B.-L. (2014). The Evolution Of Risk 

Premiums In Emerging Stock Markets: The Case Of Latin America And 

Asia Region. The Journal of Applied Business Research, Volume 30, 

Number 2. 

Ghozali, I. (2005). Aplikasi Analysis Multivariate dengan Program SPSS Edisi 3. 

Semarang: Universitas Diponegoro. 

Ghozali, I. (2007). Aplikasi Analysis Multivariate dengan Program SPSS. 

Semarang: Universitas Diponegoro. 

Ghozali, I. (2018). Aplikasi Analysis Multivariate dengan Program SPSS Edisi 9. 

Semarang: Universitas Diponegoro. 

Goh, J. (1991). Electronic trading: Singapore goes scripless. Asian Finance, 67. 

Husnan, S. (2005). Dasar-dasar Teori Portofolio dan Analisis Sekuritas, Edisi 

Kelima. Yogyakarta: BPFE. 

Kim, S.-H., & Villalobos, K. (2016). What Explains The Equity Risk? The 

Journal of Applied Business Research, Volume 32, Number 6. 

Kuncoro, M. (2001). Manajemen Keuangan Internasional. Yogyakarta: BPFE. 

Kyriacou, K., Madsen, J. B., & Mase, B. (2006). Does inflation exaggerate the 

equity premium? Journal of Economic Studies Vol.33 No.5, 344-356. 

Madura, J. (2006). Keuangan Perusahaan Internasional, Edisi ke delapan. 

Jakarta: Salemba Empat. 

Mankiw, N. G. (2006). Makroekonomi, Edisi Keenam. Jakarta: Penerbit Erlangga. 



47 

 

 

 

Manurung, A. H. (1997). Risk Premium And Volatility On The Jakarta Stock 

Exchange. Kelola, VI(14). 

Nachrowi, Djalal Nachrowi dan Hardius Usman. 2006. Pendekatan Populer dan 

Praktis Ekonometrika untuk Analisis Ekonomi dan Keuangan. Jakarta: 

Universitas Indonesia. 

Nanga, M. (2005). Makroekonomi: teori, masalah dan kebijakan. Jakarta: 

Grafindo Persada. 

Poshakwale, S., & Chandorkar, P. (2016). The impact of monetary policy shocks 

on equity risk premium before and after Quantitative Easing in United 

Kingdom. Investment Management and Financial Innovations, volume 13, 

Issue 4, 146-159. 

Radulescu, A., & Pele, D. T. (2014). An Econometric Model for Estimating the 

Equity Risk Premium. Procedia Economics and Finance, 185-189. 

Siegel, J. J. (1992). The Equity Premium: Stock and Bond Returns Since 1802. 

Financial Analysts Journal, 28. 

Siegel, J. J. (2005). Perspectives on the Equit Risk Premium. Financial Analysts 

Journal, 61. 

Sugiyono. (2006). Metode Penelitian Bisnis. Edisi Keenam. Bandung: Alfabetha. 

Sukirno, S. (2004). Makro Ekonomi. Edisi Ketiga. Jakarta: Raja Grafindo Persada. 

Sunariyah. (2003). Pengantar Pengetahuan Pasar Modal. Yogyakarta: UPP-

AMP-YKPN. 

Sunariyah. (2013). Pengantar Pengetahuan Pasar Modal. Yogyakarta: UPP-

STIM YKPN. 

Swanson, Z., Theis, J., & Casey, K. M. (2002). REIT Risk Premium Sensitivity 

and Interest Rates. Journal of Real Estate Finance and Economics, 

24:3,319-330. 

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

KANISIUS. 

Westlund, S.A., Tahmidi, A., Sheludchenko, D. (2011) "The Effect of 

Macroeconomic Variables on Market Risk Premium". https://www.diva-

portal.org/smash/get/diva2:429080/FULLTEXT01.pdf (18 Agustus 2019) 

Zunara, Elly.2014."Analisis Pengaruh Faktor Makroekonomi Terhadap Return 

dan Premi Risiko Saham menggunakan Model Arbitrage Pricing 

Theory.Tesis Pascasarjana Manajemen dan bisnis (Tidak Dipublikasikan). 

Pascasarjana Manajemen dan Bisnis. Institut Pertanian Bogor. 



48 

 

 

 

Website Bank Indonesia https://www.bi.go.id 

Website Badan Pusat Statistik https://www.bps.go.id 

Website Bursa Efek Indonesia https://www.idx.co.id 

Website Yahoo Finance https://finance.yahoo.com/quote/%5EJKSE/  

Website https://www.forexindo.co.id 

Website https://www.investopedia.com  

Website https://www.sahamok.com 

  

http://www.bi.go.id/
http://www.idx.co.id/
http://www.forexindo.co.id/

