Universitas Bakrie

Daftar Pustaka

Ahmed, N. (2018). The effect of the financial crisis on the dynamic relation between
foreign exchange and stock returns: Empirical evidence form MENA region.
Journal of Economic Studies, 45(5), 994-1031.

Ahmed, W. (2020). Asymmetric impact of exchange rate changes on stock returns:
evidence of two de facto regimes. Review of Accounting and Finance, 19(2), 147-
173.

Badan Pusat Statistik. (2023). Sosialisasi Hasil SBH 2022: Perubahan Tahun Dasar IHK.
Retrieved January 28, 2025, from Badan Pusat Statistik:
https://www.bps.go.id/id/news/2023/12/12/539/sosialisasi-hasil-sbh-2022--
perubahan-tahun-dasar-ihk.html

Badan Pusat Statistik. (2024). Mengenal Inflasi Lebih Dekat Bersama BPS Provinsi
Lampung. Retrieved January 28, 2025, from Badan Pusat Statistik Provinsi
Lampung: https://lampung.bps.go.id/id/news/2024/09/12/424/mengenal -inflasi-
lebih-dekat-bersama-bps-provinsi-lampung.html

Badan Pusat Statistik. (2024). Realisasi Investasi Penanaman Modal Luar Negeri Menurut
Negara. Retrieved January 28, 2025, from Badan Pusat Statistik:
https://www.bps.go.id/id/statistics-table/2/MTg0OMyMy/realisasi-investasi-
penanaman-modal-luar-negeri-menurut-negara.htmi

Baker, H., & Nofsinger, J. (2010). Behavioral finance: an overview. In Behavioral finance:
Investors, corporations, and markets (pp. 1-21).

Bakhtiar, M., & Purwani, T. (2021). Dampak indeks Nikkei 225, indeks Dow Jones, suku
bunga FED, dan inflasi terhadap IHSG. Indicators: Journal of Economic and
Business, 3(1), 61-70.

Bao, T., & Mateus, C. (2017). Impact of FOMC announcement on stock price index in
Southeast Asian countries. China Finance Review International 7(3), 370-386.

Barberis, N. (2003). A Survey of Behavioral Finance. Handbook of the Economics of
Finance, 1.

Bergh, D., Connelly, B., Jr, D. K., & Shannon, L. (2014). Signalling theory and equilibrium
in strategic management research: An assessment and a research agenda. Journal
of Management Studies, 51(8), 1334-1360.

Boskin, M. J., Dulberger, E. R., Gordon, R. J., Griliches, Z., & Jorgenson, D. W. (1997).
The CPI Commission: Findings and Recommendations. The American Economic
Review, 78-83.

Bursa Efek Indonesia. (2023). Melalui Berbagai Pencapaian Tahun 2023, Pasar Modal
Indonesia Tunjukkan Optimisme Hadapi Tahun 2024. Jakarta: Press Release

87



Universitas Bakrie

Details. Retrieved October 9, 2024, from https://www.idx.co.id/en/news/press-
release/2080

Bursa Efek Indonesia. (2024). Jumlah Investor Saham di Indonesia Lampaui 6 Juta SID.
Jakarta: Detail Siaran Pers. Retrieved October 10, 2024, from
https://www.idx.co.id/id/berita/siaran-pers/2224

Chang, B., Meo, M., Syed, Q., & Abro, Z. (2019). Dynamics analysis of the relationship
between stock prices and macroeconomics variables: An empirical study of
Pakistan stock exchange. South Asian Journal of Business Studies, 8(3), 229-245.

Dash, M., & Sahu, A. (2018). A study of the interaction between exchange rates and stock
market prices. International Journal of Economic and Business Research, 15(4),
541-549.

Don Cuan. (2021). Bisnis Muda. Retrieved November 10, 2024, from bisnismuda.id:
https://bisnismuda.id/read/2540-don-cuan/sahamnya-diborong-lo-kheng-hong-
dan-gajah-tunggal-gjtl-sama-sama-cuan#

Dunning, J., & Lundan, S. (2008). Multinational Enterprises and the Global Economy.
Cheltenham, UK: Edward Elgar Publishing.

Federal Reserve Bank of Dallas. (2024). Indexing data to a common starting point.
Retrieved February 24, 2025, from dallasfed.org:
https://www.dallasfed.org/research/basics/indexing

Ghozali, 1. (2018). Aplikasi Analisis Multivariate Dengan Program IBM SPSS 25 (Edisi 9
ed.). Semarang: Badan Penerbit Universitas Diponegoro.

Habiba, U., Peilong, S., Zhang, W., & Hamid, K. (2020). International stock markets
Integration and dynamics of volatility spillover betwenn USA and South Asian
markets: evidence from Global financial crisis. Journal of Asia Business Studies,
14(5), 779-794.

Hadi, N. (2013). Pasar Modal: Acuan Teoritis dan Praktis Investasi di Instrumen
Keuangan Pasar Modal. Yogyakarta: Graha limu.

Hayes, A. (2024). Arbitrage Pricing Theory (APT) Formula and How It's Used. Retrieved
December 06, 2024, from investopedia.com:
https://www.investopedia.com/terms/a/apt.asp

Ho, S. (2019). Macroeconomic determinans of stock market development in South Africa.
International Journal of Emerging Markets, 322-342.

Ho, S., & Odhiambo, N. (2020). The macroeconomic drivers of stock market development:
evidence from Hong Kong. Journal of Financial Economic Policy, 12(2), 185-207.

Hung, N. (2019). Return and volatility spillover across equity markets between China and
Southeast Asian countries. Journal of Economic, Finance and Administrative
Science, 24(47), 66-81.

88



Universitas Bakrie

Jogiyanto. (2013). Teori Portofolio dan Analisis Investasi (Edisi Ketujuh ed.). Yogyakarta:
BPFE.

Kahneman, D., & Tversky, A. (2013). Prospect theory: An analysis of decision under risk.
In Handbook of the fundamentals of financial decision making: Part | (pp. 99-127).

Kementerian Keuangan Republik Indonesia. (2010). Analisis Sektor-Sektor Unggulan
dalam Menggerakkan Sektor Riil. Kajian Ekonomi dan Keuangan, 14(01), 126.

Kenton, W. (2024). S&P 500 Index: What It’s for and Why It’s Important in Investing.
Retrieved December 06 2024, from investopedia.com:
https://www.investopedia.com/terms/s/sp500.asp

Lakshmi, P., Visalakshmi, S., & Shanmugam, K. (2015). Intensity of Shock transmission
amid US-BRICS markets . International Journal of Emerging Markets, 10(3), 311-
328.

Lipsey, R. G., Steiner, P. O., & Purvis, D. D. (1993). Pengantar Makroekonomi (Edisi
Kedelapan ed.). Jakarta: Erlangga.

Mayfi, F., & Rudianto, D. (2014). Analisis pengaruh faktor internal dan eksternal
perusahaan terhadap return saham. Jurnal Mix, 4(3), 348-362.

Mustami, A. A. (2018). Lebih tinggi, inflasi 2017 tercatat 3,61%. Retrieved November 16,
2024, from Kontan: https://nasional.kontan.co.id/news/lebih-tinggi-inflasi-2017-
tercatat-361

Najibullah, N. (2023). Pengaruh Indeks Global terhadap Indeks Harga Saham Gabungan:
Bukti empiris menggunakan data harian . Jurnal Mahasiswa Akuntansi Samudra,
171-178.

Parkin, M. (2018). Ekonomi (Vol. Buku 2). Jakarta: Salemba Empat.

Pemerintah Indonesia. (1995). Undang-Undang No. 8 Tahun 1995 Tentang Informasi
Pasar Modal. Jakarta: Sekretariat Negara.

Putra. (2022). Cuan Ribuan Persen! Ini Klasemen Sementara Saham IPO 2022. Retrieved
November 17, 2024, from cnbcindonesia.com:
https://www.cnbcindonesia.com/market/20220419234821-17-332989/cuan-
ribuan-persen-ini-klasemen-sementara-saham-ipo-2022

Rehman, M., & Apergis, N. (2020). Do global sentiment shocks spillover towards
emerging and frontier markets? Journal of Economic Studies, 47(3), 433-465.

Saragih, H. P. (2020). Kecewa Tak Bagi Dividen, Saham Gudang Garam Rontok 5% Lebih.
Retrieved November 17, 2024, from cnbcindonesia.com:
https://www.cnbcindonesia.com/market/20200828141752-17-182772/kecewa-
tak-bagi-dividen-saham-gudang-garam-rontok-5-lebih

89



Universitas Bakrie

Sekaran, U., & Bougie, R. (2013). Metode Penelitian untuk Bisnis Pendekatan
Pengembangan Keahlian. Jakarta: Salemba Empat.

Shefrin, H., & Statman, M. (2011). Behavioral finance in the financial crisis: market
efficiency, Minsky, and Keynes. Santa Clara University, November.

Situmorang, A. P. (2018). Ini Alasan Rupiah Terkapar hingga 14.300 per Dolar AS.
Retrieved November 16, 2024, from liputan6.com:
https://www.liputan6.com/bisnis/read/3572671/ini-alasan-rupiah-terkapar-
hingga-14300-per-dolar-as?page=2

Spence, M. (2002). Signalling in retrospect and the informational structure of markets.
American economic review, 434-459,

Subagyo, P., & Djarwanto. (2005). Statistika Induktif (Edisi 5 ed.). Yogyakarta: BPFE.
Sugiyono. (2013). Metode Penelitian Bisnis. Bandung: Alfabeta.

Sujarweni, V. W., & Utami, L. R. (2019). The master book of SPSS. Yogyakarta: Anak
Hebat Indonesia.

Sukirno, S. (2013). Pengantar Teori Ekonomi Makro (Edisi Ketiga ed.). Jakarta: PT
Rajagrafindo Persada.

Sunariyah. (2011). Pengantar Pengetahuan Pasar Modal. Yogyakarta: UPP STIM YKPN.

Tandelilin, E. (2017). Pasar Modal: Manajemen Portofolio dan Investasi. Yogyakarta:
Kanisius.

Uli. (2019). Inflasi 2018 Tercatat 3,13 Persen Gara-gara Beras dan Rokok. Retrieved
November 16, 2024, from cnnindonesia.com:
https://www.cnnindonesia.com/ekonomi/20190102103729-532-357865/inflasi-
2018-tercatat-313-persen-gara-gara-beras-dan-rokok

Young, J. (2023). Market Index: Definition, How Indexing Works, Types, and Examples.
Retrieved December 16, 2024, from investopedia.com:
https://www.investopedia.com/terms/m/marketindex.asp

Yuniawati, R., & Lestari, P. (2020). Pengaruh Global Investment Climate Change dan
Inflasi terhadap Nilai IHSG Indonesia 206-2019. Jurnal Bisnis dan Ekonomi,
27(2), 153-162.

90



