
 
 

96 
 

Daftar Pustaka 

Banerjee, A.V. (1992), A Simple Model of Herd Behavior, The Quarterly Journal 

of Economics, vol. 108, no. 3, pp. 797. Mid Press. 

Bank Indonesia. 2009. Outlook Ekonomi Indonesia 2009-2014. Diakses pada 12 

April 2015 dari http://www.bi.go.id/id/publikasi/kebijakan-

moneter/outlookekonomi. 

Belsky, Gary & Thomas Gilovich. (1995). Why Smart People Make Big Money 

Mistakes And How To Correct Them: Lessons From The New Science Of 

Behavioral Economics. New York 

Bikchandani, S., & Sharma, S. (2001). Herd Behaviour in Financial Market. IMF 

Staff Papers. Vol 47, No.3. 

Bodie, Z., Kane, A., & Marcus, AJ. (2011). Investments and portofolio 

Management. Global Edition. New York : The McGraw-Hill Companies, Inc. 

Chandra, Maximilian. (2012). Pengukuran dan Analisis Perilaku Herding pada 

Saham IPO Bursa Efek Indonesia Tahun 2007-2011. Jakarta : Universitas 

Indonesia. 

Chang  EC,  Cheng  JW,  dan  Khorana A.  (2000). An Examination   of      Herd   

Behavior   In   Equity Markets: An International Perspective. Journal of 

Banking and Finance 24:1651–1679. 

Chiang, Thomas C, Li, Jiandong & Tan, Lin. (2013). Dynamic Herding Behavior 

in Pacific-Basin Markets: Evidence and Implications. Multinational Finance 

Journal, Vol. 17, No. 3/4, p. 165-200 

Christie, W. G., & Huang, R. D. (1995). Following The Pied Pipper: Do foreign 

Individual Returns Herd Around The Market. Financial Analyst Journal, 31-

37. 

Demier, R, & Lien, D. (2004). A New Measure to Test Herd Formation in Equity 

Markets. Working Paper. 

Departemen Komunikasi dan Informatika. (2008). Tanya Jawab Memahami Krisis 

Keuangan Global. Jakarta. 

Devenow, A., Welch, I. (1996), Rational Herding in Financial Economics. 

European Economic Review. 

Fama, Eugene, (1970), Efficient Capital Markets – A review of theory and 

empirical work. Journal of Finance Vol. 25, No. 2  

Filip, Angela, Miruna Pochea, Andreea Pace. (2015). The herding behaviour of 

investors in the CEE stocks markets. Romaina : Babes Bolyai University, 

Teodor Mihali 56, Cluj Napoca 400129. 



 
 

97 
 

Fotini  E,  Kostakis  A,  Philippas  N.  2010.  An Examination  Of  Herd  Behaviour  

In  Four Mediterraneans Stock Markets. 

Fuller, R. J. 2000. Behavioural Finance and The Source of Alpha. Journal of 

Pension Plan Investing, Winter 1998, Vol. 2, No. 3. 

Gerrid, H. (2010). Pengukuran Herding Institutional pada Bursa Efek Indonesia 

untuk Tahun 2005-2008. Tesis. Database MMUI. 

Ghozali,  Imam.  (2011). Aplikasi  Analisis  Multivariate  Dengan  Program  IBM 

SPSS 19 (edisi kelima.).Semarang : Universitas Diponegoro. 

Gunawan, Hari Wijayanto, Noer A. Achsani, La Ode Abdul rahman. 2011. 

Pendeteksian Perilaku Herding pada Pasar Saham Indonesia dan Asia 

Pasifik. Economic and Finance Journal, 16-23. Forum Statistika dan 

Komputasi, Institut Pertanian Bogor. 

Hendy M Fakhruddin. 2008. Istilah Pasar Modal A-Z. Jakarta: Elex Media 

Komputindo. 

Hirshleiver, David & Siew Hong Teoh. (2003). Herd Behaviour and Cascading in 

Capital Markets: a Review and Synthesis. European Financial Management, 

2003, vol. 9, issue 1, 25-66 

Husnan, Suad. 1996. Dasar-Dasar Teori Portofolio dan Analisis Sekuritas. 

Yogyakarta : UPP AMP YKPN 

Hwang  S  dan  Salmon  M.  2004.  Market  Stress  and Herding. Journal of 

Empirical Finance11:585-616. 

Jogiyanto, Hartono. 2010. Teori Portofolio dan Analisis Investasi. Edisi Ketujuh. 

Yogyakarta : BPFE. 

Johansen, A., Ledoit, O., & Sornette, D. 2000. Crashes as Critical Points. 

International journal of Theoritical and Applied Finance Vol. 3 No. 2. 

Koenker, Roger & Gilbert Bassett, Jr. (1978). Regression Quantiles. Econometrica, 

Vol. 46, No. 1. (Jan., 1978), pp. 33-50. 

Kole, E. & Dijk, D. J. C., (2010) How To Identify and Predict Bull and Bear 

Markets?. Econometric Institute, Erasmus School of Economic, Erasmus 

University Rotterdam. 

Lao Paulo, Singh Harminder. Herding Behaviour in the Chinese and Indian Stock 

Markets. www.ssrn.com/abstract=1937956. Diakses pada tanggal 24 

November 2016 pukul 22.58 WIB. 

Lindhe, Emma. 2012. Herd behaviour in stock markets. A nordic Study 

Supervisors. Disertasi, Departement of Economics, Lunds University. 

Malik, Saif Ullah & Elahi, M. Ather. (2014). Analysis of Herd Behavior Using 

Quantile Regression: Evidence from Karachi Stock Exchange (KSE). MPRA 

Paper No. 55322. 



 
 

98 
 

Otoritas Jasa Keuangan (2015), Statistik Mingguan Pasar Modal. Indonesia. 

Rahmawati, Rita , Widiarti & Pepi Novianti. (2011). Regresi Kuantil (Studi Kasus 

pada Data Suhu Harian). Semarang : Universitas Diponegoro. 

Ricciardi  V.  And  Simon,  H,  K.  (2000). What  Is  Behavior  In  Finance?. 

Business, Education, And Technology Journal 

Ritter,  Jay.  R. 2003. Behavioral Finance.The Pacific-Basin  Finance  Journal 

Vol.11 (No 4) 

Saastamoinen, Jani. (2008). Quantile Resression Analysis  of  dispersion  of  stock  

returns evidence  of  herding?. Keskustelualoitteita #57 

Saepul, Asep & E. Bahruddin. (2014). Metode Penelitian Kuantitatif: Aplikasi 

dalam Pendidikan. Yogyakarta : Deepublish. 

Shefrin, Hersh. (2002). Beyond Greed and Fear : Understanding Behavioral 

Finance and the Psychology of Investing. New York, Oxford University. 

Sugiyono. (2010). Metode Penelitian Kuantitatif  Kualitatif  &  RND. Bandung  : 

Alfabeta 

Suryawijaya, Marwan Asri (2003). Ketidakrasionalan Investor di Pasar Modal. 

Pidato Pengukuhan Jabatan Guru Besar pada Fakultas Ekonomi Universitas 

Gadjah Mada. Yogyakarta. 

Tandelilin, Eduardus. 2010. Portofolio dan Investasi Teori dan Aplikasi. Edisi 

Pertama. Yogyakarta : Kanisius. 

Uthami, I.A.P., Sukarsa, I.K.G. & Kencana, I.P.E.N. (2013). Regresi Kuantil 

Median untuk Mengatasi Heteroskedastisitas pada Analisis Regresi. E-Jurnal 

Matematika,Vol.2,No.1. 

 

 

 

 

 

 

 

 

 


