DAFTAR PUSTAKA

Ang, Robert. 1997. Buku Pintar Pasar Modal Indonesia (The Intelligent Guide to
Indonesian Capital Market), Edisi 1 chapter 9, Jakarta: Media Staff

Indonesia.
Anwar, Sanusi. 2014. Metodologi Penelitian Bisnis. Jakarta: Salemba Empat.

Ariestiani, Fifi. dan Erman, Denny, A., (2014). “Analisis Pengaruh ROE, Sales
Growth, Dividend Yield, Firm Size, Book to Market dan Momentum
Terhadap Volatilitas Return Saham (Studi Empiris Pada Perusahaan
Manufaktur di Bursa Efek Indonesia Pada Tahun 2010-2012)”, Jurnal

Universitas Diponegoro, Semarang.

Ashgar, Muhammad., et.al. (2011). “Impact of Dividend Policy on Stock Price
Risk: Empirical Evidence from Equity Market of Pakistan”, Far East
Journal of Psychology and Business, Vol. 4, No. 1.

Baskin, J. (1989), “Dividend policy and the volatility of common stocks”. The
Journal of Portfolio Management, 15, 19-25.

Belhaj, Fethi., et.al. (2015), “Number of Transactions, Trade Size and the
Volume-Volatility Relationship: An Interday and Intraday Analysis on the
Tunisian Stock Market”. International Business Reseacrh, Vol. 8, No. 6,
pp. 135-152.

Bessembinder, hedrik. dan Paul, J. Siguin. 1993. “Price Volatility, Trading
Volume, and Market Depth: Evidence from Futures Markets”, The Journal

of Financial and Quantitative Analysis. Vol. 28, No. 1. pp. 21-39.

Cheung, Yin—Wong, dan Lilian K. Ng., (1992). “Stock Price Dynamics and Firm
Size: An Empirical Investigation”, The Journal of Finance, Vol. 47, No. 5,
pp. 1985-1997

104



105

Dewi, Ni, Made, A. K., dan I, Gst, Ngr, A. S. (2016). Pengaruh Volume
Perdagangan Saham, Leverage, Dan Tingkat Suku Bunga Terhadap
Volatilitas Harga Saham. E-Jurnal Akuntansi Universitas Udayana. ISSN:
2302-8556. Vol.17.2. pp. 1112-1140.

Fahmi, Irham. 2014. Analisis laporan Keuangan. Alfabeta. Bandung.

Gautam, Ramji. (2017). “Impact of Firm Specific Variables on Stock Price
Volatility and Stock Returns of Nepalese Commercial Banks”,
International Journal of Research in Business Studies and Management,
ISSN 2394-5923 (Print) & ISSN 2394-5931 (Online), Volume 4, Issue 6,
pp. 33-44.

Gaver, Jennifer, J., and Kenneth, M. Gaver. (1993). “Additional evidence on the
association between the investment opportunity set and corporate financing,
dividend, and compensation policies”, Journal of Accounting and
Econimics, 16. pp. 125-160.

Ghozali, Imam. 2011. Aplikasi Analisis Multivariate dengan Program SPSS 20.
Edisi Kelima. Semarang: Badan Penerbit UNDIP.

Godfrey, J., A. Hodgson, S. Holmes, dan A. Tarca. 2006. Accounting Theory.
6th Edition. Australia: John Wiley & Sons Australia Ltd

Gul, F. A. (1999). “Government share ownership, investment opportunity set and
corporate policy choices in China”. Pacific-Basin Finance Journal, Vol. 7,
pp.157-172.

Harahap, Sofyan Syafri. 2006. Analisis Kritis atas Laporan Keuangan. PT Raja
Grafindo Persada. Jakarta.

Hashemijoo, Mohammad., et.al. (2012), “The Impact of Dividend Policy on Share
Price Volatility in the Malaysian Stock Market”. Journal of Business
Studies Quarterly, VVol. 4, No. 1, pp. 111-129.



106

Hendro, Nicodemus, P.U., dan Endang, Tri, W., (2015). "Analisis Pengaruh Nilai
Tukar, Volume Perdagangan, ROA, DER, Dan Size Terhadap Harga Saham
(Studi Kasus Pada Perusahaan Yang Terdaftar Dalam Indeks LQ 45 periode
2011-2014) ", Jurnal Universitas Diponegoro, 2015.

Hooi., et.al. (2015). “Dividend policy and share price volatility”, Investment
Management and Financial Innovations, Vol. 12, Issue 1, pp. 226-234

Husnan, Suad. (2005) Dasar-dasar Teori Portofolio dan Analisis Sekuritas (edisi
kelima). Yogyakarta: UPP AMP-YKPN.

Hussainey, K., Mgbame, C. O. and Chijoke- Mgbame, A. M. ( 2011) "Dividend
Policy and Share Price Volatility; UK evidence", the journal of risk finance,
Vol. 12, no.1, pp. 57-68.

[laboya, O. J. dan M. Aggreh. 2013. “Dividend Policy and Share Price
Volatility ”, J. Asian Dev. Stud, ISSN 2304-375X, Vol. 2, Issue 2.

Jogiyanto, 2000. Teori Portfolio dan Analisis Investasi, Edisi Kedua, BPFE,
Yogyakarta.

Kallapur, S. and Trombley, M. A. (1999). “The association between investment
opportunity set proxies and realized growth”. Journal of Business Finance
& Accounting, Vol. 26(3/4), pp. 505-519.

Kohansal, Reza, M. (2013). "Relationship Between Financial Ratios and Stock
Prices for the Food Industry Firms in Stock Exchange of Iran", World
Applied Programming, ISSN: 2222-2510, Vol (3), Issue (10).

Lashgari, Zahra., and Mousa Ahmadi. (2014). “The Impact of Dividend Policy on
Stock Price Volatility in the Tehran Stock Exchange”, Kuwait chapter of
Arabian Journal of Business and Management Review, Vol. 3, no. 10, pp.
273-283.



107

Lev, Baruch dan Sergius, Kunitzky. (1974). “On the Association Between
Smoothing Measures and the Risk of Common Stocks”, The Accounting
Review, Vol. 49, No. 2. pp. 259-270.

Martono dan A. Harjito. 2010. “Manajemen Keuangan”. Edisi 4. Ekonisia.
Yogyakarta.

Moreno, Ana Maria dan Jose A. Zarrias, (2014), “The relationship between
growth and volatility in small firms”, Management Decision, Vol. 52 Iss 8

pp. 1516-1532.

Mobarak, Rizgin dan Mohammad Kholiq M., (2017). “Analisis Pengaruh
Kebijakan Dividen, BVPS, Earning Volatility, Leverage, PER, dan Volume
Perdagangan terhadap Volatilitas Harga Saham (Studi Empiris Pada
Perusahaan Go Public Non Keuangan yang Listing di Bursa Efek

IndonesiaTahun 2012-2015)”. Jurnal Universitas Diponegoro, 2017.

Mougoué, Mbodja. dan Raj, Aggarwal. 2011. “Trading volume and exchange rate
volatility: Evidence for the sequential arrival of information hypothesis”,

Journal of Banking & Finance. 35.pp. 2690-2703.

Natapura, Cecilia. 2009. “Analisis Perilaku Investor Institusional dengan
Pendekatan Analytical Hierarchy Process (AHP)”, Jurnal Ilmu Administrasi
dan Organisasi, him. 180-187. Vol. 16, No. 3.

Profilet, K.A. & Bacon, F.W. (2013). "Dividend policy and Stock Price Volatility
in The US Equity Capital Market"”, Behavioral Ssciences, 20 (1), pp. 219-
231.

Ripple, Ronald, D., dan Imad, A. Moosa. 2009. “The Effect of Maturity, Trading
Volume, and Open Interest on Crude Oil Futures Price Range-Based
Volatility”, Global Finance Journal. 20. pp. 209-219.



108

Schwert, G. William. 1989. "Why Does Stock Market Volatility Change Over
Time?", The Journal of Finance. Vol. XLIV, No. 5.

Sinha, Ratna. (2015). "Impact of Leverage on Stock Price Volatility Reference to
Automobile Sector”, IFSMRC AIJRM, ISSN: 2308 1341, Vol. 03 Issue. 06.

Sunariyah, 2006. Pengantar Pengetahuan Pasar Modal, Edisi kelima.
Yogyakarta: UPP-AMP YKPN.

Titman, Sheridan dan Wessels, Roberto. (1988). “The Determinants of Capital
Structure Choice”. The Journal Of Finance, Vol.XLIIl, No. 1 March
1988.

Zakaria, Zuriawati., et.al. (2012). "The Impact of Dividend Policy on The Share
Price Volatility: Malaysian Construction and Material Companies”,
International Journal of Economics and Management Sciences, Vol. 2, No.
5, 2012, pp. 01-08.

www.idx.co.id

WWw.miraeasset.co.id



http://www.idx.co.id/
http://www.miraeasset.co.id/

