
58 

 

DAFTAR PUSTAKA 

 

Abbas, Ghada (2015). Stock Prices Reaction to Divident Annoucement: A Study On 

Listed Companies In the Damascus Securities Exchange”. Internatioanl Journal 

of Academic Research in Accouting Finance and Management Science.  Vol. 5, 

No. 1. 130-136 

Affandi, Untung dan Siddharta Utama, (1998). Uji efisiensi bentuk setengah kuat pada 

bursa efek  Jakarta. Usahawan, No.03 42-47. 

Angelovska, Julijana. (2011). The Impact of Political Event- “Name Issue” On an 

Emerging Macedonian Stock Market : Journal Of Public Administration and 

Governance. Vol 2. No 1. 203-216. 

Beaulieu, Marie, Claude., Jean Claude Cosset, and Naceur Essaddam (2002). The 

Impact of Political Risk On Volatility of Stock Return: The Case Of Canada. 

Working Paper. Vol. 2. No. 8 

Chandra, Teddy .(2015). Impacts of Indonesia’s 2014 Presidential Election towards 

Stock Priceso Indonesia Stock Exchange. International Journal of Business and 

Management; Vol. 10, No. 7, 172-183 

Chen, Dar Hsin, Feng Shun Bin, and Chun, Da Chen (2005). Stock Market Reaction To 

Political Event (Evidence From Pakistan). Journal Of Economics and 

Sustainable Development. Vol. 4 No. 1. 164-175 

Chien, wen-wen, Roger. W Mayer, and Zigan Wang (2014). “Stock Market, Economic 

Performance, and Presidential Election”, Journal Of Business and Economic 

Research. Vol 12. No 2. 159-170 

Daniel, Wahyu. (2016). Sri Mulyani Jadi Kekuatan di Kabinet Jokowi, diperoleh 

tanggal 26 Mei 2017, di: https://finance.detik.com/ekonomi-bisnis/3262301/sri-

mulyani-jadi-kekuatan-di-kabinet-kerja-jokowi 

Dolley, James C. 1933. Common Stock Split-Ups, Motives and Effects. Harvard 

Business Review, Vol 12. No. 1. 70-81. 

Fahmi., Irham. (2015). Pengantar Teori Portofolio dan Analisis Investasi. Alfabeta. 

Bandung 

 



59 

 

Fama, E. F., L. Fisher, M. C. Jensen and R. Roll.1969. “The Adjustment of Stock Prices 

to New Information”. International Economic Review10  (1):1-21. Financial 

Accounting Standards Board (FASB) dalam  Statement of Financial Concept 

(SFAC) No. 1  

Fama, E. F. (1991), “Efficient Capital Markets: II,” The Journal of Finance, Vol.46, 

No. 5. 

Gadi, Pical. (2015). Bambang Brodjonegoro Menteri Keuangan Terbaik Ke – Dua Se 

Asia–Pasifik, di: http://www.kompasiana.com/picalgadi/bambang-brodjonegoro-

menteri-keuangan-terbaik-ke-dua-se-asia-pasifik_5520d3d8a33311dd4646d2ab, 

di akses tanggal 26 Mei 2017 

Ghozali, I. (2001).  Aplikasi Analisis Multivariate Dengan Program  SPSS. BPUD, 

Semarang.  

Gupta, Shuchi, and Mehndiratta, Neetu (2010), “Impact Of Divident Annoucement On 

Stock Price”, International Journal Of Information Technology and Knowladge 

Management. Vol 2. No. 2. 402-410. 

Gul, Sajid, Muhammd Tauseef Khan, Naveed Saif, Shafiq Ur Reqman, and Roohullah 

(2013). Stock Market Reaction to Political Event. Journal Of Political Event and 

Sustainable Development. Vol. 4. No 1. 165-175 

Husnan, Suad. (2015). Dasar-dasar teori portofolio dan analisis sekurtitas. Edisi  5. 

UPP STIM YKPN. Yogyakarta. 

Husnan, Suad, Mamduh M. Hanafi, dan Amin Wibowo, 1996, “Dampak Pengumuman 

Laporan Keuangan Terhadap Kegiatan Perdagangan Saham dan Variabilitas 

Tingkat Keuntungan”. Jurnal Kelola. Vol.V, No.11. 110-125. 

Imelda, Hermanto Siregar, and Lukytawati Anggraeni. (2014). Abnormal Return and  

Trading Volume in Indonesian Stock Market In Relation to the President 

Election in 2004, 2009, and 2014. International Journal Of Administrative 

Science and Organanization. Vol. 21, No 2. 65-76 

Jogiyanto, H.M, 2015, Teori Portofolio dan Analisis Investasi, Edisi 10, 

BPFE,Yogyakarta 

Kalay, Alon, and Mathias Krolund. (2012). The Market Reaction to Stock Split 

Announcements:  Earnings Information After All.  1-48 

 

http://www.kompasiana.com/picalgadi/bambang-brodjonegoro-menteri-keuangan-terbaik-ke-dua-se-asia-pasifik_5520d3d8a33311dd4646d2ab
http://www.kompasiana.com/picalgadi/bambang-brodjonegoro-menteri-keuangan-terbaik-ke-dua-se-asia-pasifik_5520d3d8a33311dd4646d2ab


60 

 

Kristiana, Inda dan Sri Suranta. (2005). “Reaksi Pasar Modal Terhadap Peristiwa  

Pemilu Legislatif dan Peristiwa Pemilu Presiden dan Wakil Presiden  Tahun 

2004 (Event Study Peristiwa Pemilu 5 April 2004 dan Pemilu 20 September 

2004)". Jurnal Akuntansi dan Bisnis. Vol. 5 No. 2. 122-136 

Liu Hua, and Ramesh Skantavrathar (2013). A Study On Stocks Split Annoucement and 

Its Impact On Stock Price In Colombo Stocks Exchange In Srilanka. Global 

Journal Of Management and Business Reserch Finance. Vol. 13, No. 6, 24-34 

MacKinlay, A. Craig, 1997, “Event Studies in Economics and Finance”, Journal of 

Economic Literature, Vol.35. 13-39. 

Mahmood, Shahid, Muhammad Fayyaz Sheikh, and Abdul Qayyum Gaffari (2011) 

“Impact Of Political Event On Stock Market: Evidence From Pakistan”, Journal 

Of Asian Business Strategy, 163-174 

Mufidah Niken, Hayati. (2002). Abnormal return saham di bursa efek Jakarta sebelum 

dan sesudah peristiwa peledakan bom di Bali. (Skripsi S1).  

Nailiu A. Bernardinus, (2014). Pengaruh Pengumuman Pencapresan Jokowi 2014 Di 

Bursa Efek Indonesia. 

Paterson, Pamela P (1989)., “Event Studies: A Review Of Issues And Methodology”, 

Quarterly Journal of Business and Economics, vol. 28, No. 3. 36-66 

Pratama Gede, Bakhti, Ni Kadek Sinarwati, dan Nyoman Ari Surya Dharmawan. 

(2015). Reaksi Pasar Modal Indonesia Terhadap Peristiwa Politik (Event Study 

pada Peristiwa Pelantikan Joko Widodo Sebagai Ganesha. Vol.3, No.1,1- 

Presiden Republik Indonesia Ke-7). e-Journal Universitas Pendidikan 11 

Rajesh, J (2013). Corporate Annoucement Like Stoks Split and Its Impact On Stock 

Market Prices. International Journal Of Application or Innovation On 

Enggineering and Management ISSN 2319-4874. 

Ramesh.S. (2015). Stock Market Reaction to Political Event: A Study Of Listed 

Company In Colombo Stock Exchange Of Srilanka. Journal of Economics and 

Sustainable Development. Vol 6. No. 3. 113-140 

Rosaria, Shireen and Kavita Chavali.(2016). Market Reaction on Dividend 

Announcement in Oman: An Event Study Methodology. International Journal 

Of Economics and Financial Issue. Vol.6,No.1. 103-108 

Samsul, Mohamad (2015). Pasar Modal dan Manajemen Portofolio. Erlangga, 

Surabaya 



61 

 

Schwert, G. William (1989). “Why Does Stock Market Volatility Change Overtime”. 

Journal of Finance. Vol 4, No.5. 1115-1153 Schwert, G. William (1989). “Why 

Does Stock Market Volatility Change Overtime”. Journal of Finance. Vol 4, 

No.5. 1115-1153 

Suleman, Tahir Muhammadm, (2012). Stock Market Reaction To Good and Bad 

Political News. Asian Journal Of Finance and Accounting. Vol.4. No. 1. 299-

312 

Sunariyah, 2010. Pengantar Pengetahuan Pasar Modal. Edisi enam.Yogyakarta: UPP 

AMP YKPN 

Suryanto.(2015). Analysis of abnormal return before and fter announcement of 

investment grade indoneisa. International Journal Business and Management 

Review. Vol.3,No.1. 11-23 

Tandelilin, Eduardus, 2010, Portofolio dan Investasi : Teori dan Aplikasi, Kanisius, 

Yogyakarta 

Telaumbanua, Binsar I.K, dan Sumiyana (2008). Event Study: Pengumuman Laba 

Terhadap Reaksi Pasar Modal (Studi Empiris Bursa Efek Indonesia 2004-2006). 

Jurnal Manajemen Teori dan Terapan. No 3. 106-12


