DAFTAR PUSTAKA

Al-Awadhi, A. M., Alsaifi, K., Al-Awadhi, A., & Alhammadi, S. (2020). Death and
contagious infectious diseases: Impact of the COVID-19 virus on stock
market returns. Journal of Behavioral and Experimental Finance, 27,
100326. https://doi.org/10.1016/j.jbef.2020.100326

Alfano, V., & Ercolano, S. (2020). The Efficacy of Lockdown Against COVID-19:
A Cross-Country Panel Analysis. Applied Health Economics and Health
Policy, 18(4), 509-517. https://doi.org/10.1007/s40258-020-00596-3

Ashraf, B. N. (2020). Stock markets’ reaction to COVID-19: Cases or fatalities?
Research in International Business and Finance, 54(May), 101249.
https://doi.org/10.1016/j.ribaf.2020.101249

Ben-Ahmed, K., Ayadi, I., & Hamad, S. ben. (2021). COVID-19 impact on digital
companies’ stock return: A dynamic data analysis. Finance Research
Letters, July, 102340. https://doi.org/10.1016/].frl.2021.102340

Boediono. (2018). Pengantar IImu Ekonomi No. 2: Ekonomi Makro (4th ed., Vol.
10). BPPE.

Chen, D., Hu, H., & Chang, C. P. (2021). The COVID-19 shocks on the stock
markets of oil exploration and production enterprises. Energy Strategy
Reviews, 38, 100696. https://doi.org/10.1016/j.esr.2021.100696

Conefrey, T., Mclnerney, N., O’reilly, G., & Walsh, G. (2021). Easing the pain?
Estimating the economic impact of domestic and global policy responses to
the covid-19 pandemic. Economic and Social Review, 52(2), 161-191.

Eugeune F, B., & Joel F, H. (2010). Dasar-Dasar Manajemen Keuangan (11th
ed.). Salemba Empat.

Fama, E. F. (1970). Efficient Capital Markets: A Review of Theory and Empirical
Work. In Source: The Journal of Finance (Vol. 25, Issue 2).

Ghozali, 1. (2021). APLIKASI ANALISIS MULTIVARIATE DENGAN PROGRAM
IBM SPSS 26 (10th ed.). Badan Penerbit Universitas Diponegoro.

Gu, J., Yue, X. G., Nosheen, S., Naveed -ul-Hag, & Shi, L. (2022). Does more
stringencies in government policies during pandemic impact stock returns?
Fresh evidence from GREF countries, a new emerging green bloc.
Resources Policy, 76. https://doi.org/10.1016/j.resourpol.2022.102582

77


https://doi.org/10.1016/j.jbef.2020.100326
https://doi.org/10.1007/s40258-020-00596-3
https://doi.org/10.1016/j.ribaf.2020.101249
https://doi.org/10.1016/j.frl.2021.102340
https://doi.org/10.1016/j.esr.2021.100696
https://doi.org/10.1016/j.resourpol.2022.102582

78

Gunawan, M. I., & Nainggolan, Y. A. (n.d.). Stringency Index and Stock Market
Return Amidst COVID-19 Pandemic: Evidence from Emerging Stock
Market Countries. Retrieved April 3, 2022, from
http://ieomsociety.org/proceedings/2021rome/766.pdf

Gupta, K., Das, S., & Gupta, K. (2021). Volatility in Indian Stock Markets During
COVID-19. International Journal of Business Analytics, 9(1), 1-16.
https://doi.org/10.4018/ijban.288512

Hale, T., Anania, J., Angrist, N., Boby, T., Cameron-Blake, E., Folco, M. di, Ellen,
L., Goldszmidt, R., Hallas, L., Klra, B., Luciano, M., Majumadar, S.,
Nagesh, R., Petherick, A., Phillips, T., Tatlow, H., Webster, S., Wood, A.,
& Zhang, Y. (2021). Variation in government responses to COVID-19,
Version 12.0. In BSG Working Paper Series.
https://covidtracker.bsg.ox.ac.uk/stringency-scatter

Khalfaoui, R., Nammouri, H., Labidi, O., & Ben Jabeur, S. (2021). Is the COVID-
19 vaccine effective on the US financial market? Public Health, 198, 177—
179. https://doi.org/10.1016/j.puhe.2021.07.026

Lau, H., Khosrawipour, V., Kocbach, P., Mikolajczyk, A., Schubert, J., Bania, J.,
& Khosrawipour, T. (2021). The positive impact of lockdown in Wuhan on
containing the COVID-19 outbreak in China. Journal of Travel Medicine,
27(3), 1-7. https://doi.org/10.1093/JTM/TAAA037

Nguyen, C. T., Hai, P. T., & Nguyen, H. K. (2021). Stock market returns and
liquidity during the COVID-19 outbreak: evidence from the financial
services sector in Vietnam. Asian Journal of Economics and Banking, 5(3),
324-342. https://doi.org/10.1108/ajeb-06-2021-0070

Oanh, T. T. K. (2022). The Impact of COVID-19 Vaccination on Stock Market: Is
There Any Difference between Developed and Developing Countries? SSRN
Electronic Journal, 8(June), €10718. https://doi.org/10.2139/ssrn.4080758

Rouatbi, W., Demir, E., Kizys, R., & Zaremba, A. (2021). Immunizing markets
against the pandemic: COVID-19 vaccinations and stock volatility around the
world. International Review of Financial Analysis, 77.
https://doi.org/10.1016/j.irfa.2021.101819

Samsul, M. (2015). Pasar Modal dan Manajemen Portofolio (Edisi 2) (2nd ed.).
Erlangga.

Sugiyono. (2015). Metode Penelitian Pendidikan: Pendekatan Kuantitatif,
Kualitatif, dan R&D (23rd ed., VVol. 22). Alfabeta.


http://ieomsociety.org/proceedings/2021rome/766.pdf
https://doi.org/10.4018/ijban.288512
https://covidtracker.bsg.ox.ac.uk/stringency-scatter
https://doi.org/10.1016/j.puhe.2021.07.026
https://doi.org/10.1093/JTM/TAAA037
https://doi.org/10.1108/ajeb-06-2021-0070
https://doi.org/10.1016/j.irfa.2021.101819

79

Suseno, I. S. (2004). Sistem dan Kebijakan Nilai Tukar PUSAT PENDIDIKAN
DAN STUDI KEBANKSENTRALAN (PPSK) BANK INDONESIA.

Tandelilin, E. (2001). Analisis investasi dan manajemen portofolio (1sted., Vol. 1).
BPPE.

Wei, R., Chen, X., & Chang, C.-P. (2021). Does COVID-19 pandemic hurt stock
prices of solar enterprises? Economic Analysis and Policy, 72, 41-57.
https://doi.org/10.1016/j.eap.2021.07.011

Y.H. Saif-Alyousfi, A. (2022). The impact of COVID-19 and the stringency of
government policy responses on stock market returns worldwide. Journal
of Chinese Economic and Foreign Trade Studies.
https://doi.org/10.1108/JCEFTS-07-2021-0030



https://doi.org/10.1016/j.eap.2021.07.011
https://doi.org/10.1108/JCEFTS-07-2021-0030

