
 

130 
Dede Arif Rahmani, 2016 
PENGARUH FAKTOR-FAKTOR FUNDAMENTAL DAN RISIKO SISTEMATIS TERHADAP HARGA 
SAHAM 
Universitas Pendidikan Indonesia | repository.upi.edu|perpustakaan.upi.edu 

 

DAFTAR PUSTAKA 

 

Abarbanell, J. S. (1998 ). Abnormal Returns to a Fundamental Analysis Strategy. 

The Accounting Review, University of North Carolina at Chapel Hill Brian 

J. Bushee Harvard University. , Vol. 73, No. 1 January pp. 19-45 . 

Abarbanell, J. S. (1997 ). Fundamental Analysis, Future Earnings, and Stock 

Prices . Journal of Accounting Research  , Published by:Blackwell 

Publishing on behalf of Accounting Research , Vol. 35, No. 1 (Spring, 

1997), pp. 1-24 . 

Abidin, J. (2009). Analisis Faktor Fundamental Keuangan Dan Resiko Sistematik 

Terhadap Harga Saham Perusahaan Consumer Goods Yang Terdaftar Di 

Bursa Efek Indonesia. Universitas Sumatera Utara, Tesis, publikasi. 

Amihud, Y. a. (1981). Risk Reduction as a Managerial Motive for. Bell Journal of 

Economics , Vol. 12, pg. 605-617. 

Ang, R. (1997). Buku Pintar : Pasar Modal Indonesia, . Penerbit Mediasoft 

Indonesia. 

Anuchitworawong, C. (2004). Ownership-based Incentives, Internal Corporate 

Risk and Firm. 2-1 Naka, Kunitachi, 186-8603, Tokyo,: Institute of 

Economic Research Hitotsubhasi University cei*info@ier.hit*u.ac.jp,. 

Arikunto, S. (2010). Prosedur Penelitian (Edisi Revisi). Jakarta: Rineka Cipta. 

Arvianto, e. a. (2014). Pengaruh Faktor Fundamental Makro Dan Mikro Terhadap 

Nilai Perusahaan. Jurnal Administrasi Bisnis (JAB) Vol. 13 No. 1 Agustus( 

Administrasibisnis.studentjournal.ub.a.id) , 

http://administrasibisnis.studentjournal.ub.ac.id/index.php/jab/article/view/

541/740 diakses 28 agustus 2016 jam 23.30. 

Azhari, D. F. (2016). Pengaruh ROE, DER, TATO, Dan PER Terhadap Harga 

Saham Perusahaan Properti Dan Real Estate Yang Go Publik Di Bursa 

Efek Indonesia,. Jurnal Administrasi Bisnis, Volume 32 No. 2 , No. 2 

http://administrasibisnis.studentjournal.ub.ac.id/index.php/jab/article/view/

1257/1438. 

Baresa, S. S. (2013). Strategy Of Stock Valuation By Fundamental Analysis . 

UTMS Journal of Economics 4 , Special issue, (1): 45–51.). 

Bebczuk, R. N. (2003). Asymmetric Information in Financial Markets: 

Introduction and Applications; . Cambridge University Press. 



131 
 

Dede Arif Rahmani, 2016 
PENGARUH FAKTOR-FAKTOR FUNDAMENTAL DAN RISIKO SISTEMATIS TERHADAP HARGA 
SAHAM 
Universitas Pendidikan Indonesia | repository.upi.edu|perpustakaan.upi.edu 

 

Bodie, Z. A. (2005). Investments. . Sixth Edition, Mc. 

Brigham, E. F. (2001). Manajeman Keuangan, Terjemahan Dodo Suharto & 

Herman Wibowo, Edisi Kedelapan. Jakarta.: Penerbit Erlangga. 

Campbell, J. Y. (2008). Growth or Glamour? Fundamentals and Systematic Risk 

in Stock Returns . National Science Foundation, No. 0214061. 

Chung, K. a. (1994). A Simple Approximation of Tobin’s q. Financial 

Management, 23(3), , pp. 70-74. 

Clara, R. (2009). Pengaruh Kinerja Keuangan Perusahaan Terhadap Harga Saham 

Tahun 2008. Journal Bakrie , 

http://journal.bakrie.ac.id/index.php/jurnal_ilmiah_ub/article/view/338/288 

diakses 28 agustus 2016 jam 18.30. 

Clay, D. G. (2001). Instituional Ownership, CEO Incentive, and Firm Value. 

Dissertation of Doctor of Philosophy The University of Chicago, Chicago. 

Chicago,. 

Coles, J. D. (2004). Managerial Incentives and Risk-Taking. Arizona State: 

Department of Finance W.P. Carey School of Business Arizona State 

University, Jeffrey.Coles@asu.edu. 

Dewi, S. F. (2007). Hubungan Sinyal-Sinyal Fundamental Dengan Harga Saham. . 

Jurnal Akuntansi Dan Manajemen, STIE. Terakreditasi No. 

26/Dikti/Kep/2005 SN: 0853 – 1259 , Volume XVIII, Nomor 1, April , IS. 

Dornbusch, S. A. (1992). Macroeconomics. Seventh Edition. McGraw. 

Ervinta, T. V. (2013). Analisis Pengaruh Faktor Fundamental Dan EVA 

Terhadap Harga Saham Indeks LQ45 Yang Terdaftar Di Bursa Efek 

Indonesia Periode 2007-2011. Bandung: Bina Ekonomi Majalah Ilmiah, 

UNPAR, Vol. 68 No. 1 Januari. 

Fama, E. (1970 (Mei)). Efficient Capital Market: A Review of Theory and 

Empirical Work. The Journal of Finance , 383-417. 

Francis, J., Olson, P., & Oswlad, D. R. (2000). Comparing the Acuracy and 

Explainability of Dividend, Free Cash Flow, and Abnormal Earning 

Equity Value Estimates. Journal of Accounting Research , Vol.38 No.1 

Spring . 

Fuller, R. J. (1987). Modern Investments and Security. Singapore: McGraw-Hill, 

International Editions Financial Series. 



132 
 

Dede Arif Rahmani, 2016 
PENGARUH FAKTOR-FAKTOR FUNDAMENTAL DAN RISIKO SISTEMATIS TERHADAP HARGA 
SAHAM 
Universitas Pendidikan Indonesia | repository.upi.edu|perpustakaan.upi.edu 

 

Ghozali, I. (2013). Aplikasi Analisis Multivariate Dengan Program SPSS, Update 

PLS Regresi. Semarang: Badan Penerbit Universitas Diponegoro. 

Ghozali, I. e. (2013). Analisis Multivariat dan Ekonometrika (Teori, Konsep dan 

Aplikasi dengan EVIEWS 8). Semarang: Badan penerbit: Unversitas 

Diponegoro Semarang. 

Gitman, L. J. (2003). Principles of Managerial Finance, Tenth Edition, 

International Edition Financial Series, . Boston: Addison-Wesley. 

Gunarsih, T. (2003). , Pengaruh Struktur Kepemilikan dalam Corporate 

Governance dan Strategi Diversifikasi Terhadap Kinerja Perusahaan 

Disertasi. Yogyakarta: Universitas Gadjah Mada. 

Halim, A. ( 2005). Analisis Investasi, Edisi kedua. Jakarta.: Salemba empat. 

Hanim. Samira, M. D. (2015). Analisis Fundamental Saham Syariah Dan Saham 

Kovensional Terhadap Kebijakan Pembayaran Dividen (Studi Pada 

Perusahaan Manufaktur Yang Terdaftar Di JII Dan LQ45 Periode 2010-

2013). Universitas Brawijaya Malang.Jurnal Administrasi Bisnis (JAB) 

Vol. 2 No. 2 , administrasibisnis.studentjournal.ub.ac.id. 

Hardiningsih, P. (2001). Pengaruh Faktor Fundamental Dan Risiko Ekonomi 

Terhadap Return Saham Perusahaan Di Bursa Efek Jakarta (Studi Kasus 

Basic Industry And Chemical). Semarang : Universitas Diponegoro, 

Thesis. 

Harianto, F. e. (1998). Perangkat dan Teknik Analisis Investasi di Pasar Modal 

Indonesia. Jakarta : PT. Bursa Efek Jakarta hal:158. 

Harjito, D. A. (2012). Dasar-Dasar Teori Keuangan. Yogyakarta: Ekonisia. 

Hartono, J. (2013). Teori Portofolio dan Analisis Investasi Edisi Kedelapan. 

Yogyakarta: BPFE. 

Hasthoro, H. A. (2011). Pengaruh Faktor-Faktor Fundamental Keuangan Dan 

Risiko Sistematik Terhadap Harga Saham Perusahaan Yang Tergabung 

Dalam Jakarta Islamic Index (JII). Efektif. Jurnal Bisnis dan Ekonomi . 

Vol. 2, No. 1 Juni , Universitas Janabadra. , 17-30. 

Hellmann, T. (2005). Entrepreneurship in the Theory of the Firm : the process of 

obtaining resources. Sauder School of Business University of British 

Columbia, 2053 Main Mall, Vancouver, B.C., V6T 1Z2. Email: 

hellman@sauder.ubc.ca website: http://strategy.sauder.ubc.ca/hellmann/,. 



133 
 

Dede Arif Rahmani, 2016 
PENGARUH FAKTOR-FAKTOR FUNDAMENTAL DAN RISIKO SISTEMATIS TERHADAP HARGA 
SAHAM 
Universitas Pendidikan Indonesia | repository.upi.edu|perpustakaan.upi.edu 

 

Higgins, R. C. (1990.). Analysis For Financial Management, . Illionis: : Richard 

D Irwin, Inc. 

Higgins, R. C. (1990). Analysis For Financial Management, . Illionis: Richard D 

Irwin, Inc. 

Hijriah, A. (2007). Pengaruh Faktor Fundamental dan Risiko Sistematik 

Terhadap Harga Saham Properti di Bursa Efek Jakarta. USU, Thesis. 

Hogg, R. T. (1977). Probability and Statistical Inference. New York: Macmillan 

Publishing Co., Inc.,. 

Husnan, S. (2003). Dasar-Dasar Teori Portofolio dan Analisis Sekuritas. 

Yogyakarta: AMP YKPN. 

Ivanovska, N. Z. (2014). Fundamental Analysis and Discounted Free Cash Flow 

(DFCF) Valuation of Stocks at Macedonian S tock Exchange . UTMS 

Journal of Economics 5 , (1): 11–24. 

Jones, C. P. (2004). Investments, Analysis and Management, Ninth Edition, . 

Printed in the United States of America.: John Wiley & Sons, Inc., . 

Juan, S. X. (2007). Stock Price, Equity Dependence and Corporate Investment: 

Evidence From China. Retrieved August 2016, from 

http://ieeexplore.ieee.org/stamp/stamp.jsp?tp=&arnumber=4340752&isnu

mber=4339775 

Kerlinger, F. N. (1973). Foundation of Behavioral Research. Holt: Rinehart. 

Kewal, S. S. (2012). Pengaruh Inflasi, Suku Bunga, Kurs, dan Pertumbuhan PDB 

Terhadap IHSG. Journal Economia, Volume 8 1 April . 

Khanna, T. a. (1999). Emerging Market Business Groups, Foreign Investors, and 

Corporate Governance,. National Bureau of Economic Research Working 

Paper, http://www.nber.org/papers/w6955. 

Kusnendi, E. S. (2010). Analisis Jalur Dengan AMOS. Bandung: Rizqi Press. 

Lang, L. H. (1994). Tobin’s Q, Corporate Diversification, and. Journal of 

Political Economy, Vol. 102, , pg. 1248-1280. 

Lawrence, S. S. (2013). Pengaruh Variabel Makro Ekonomi dan Harga 

Komoditas Terhadap IHSG di Indonesia. Surabaya: Universitas Kristen 

Petra, Jurnal FINESTA Vol. 1 No. 2 pg. 18-23. 

Lindenberg, E. a. (1981). Tobin’s q Ratio and Industrial Organization. Journal of 

Business, 54 (1), , pg. 1-32. 



134 
 

Dede Arif Rahmani, 2016 
PENGARUH FAKTOR-FAKTOR FUNDAMENTAL DAN RISIKO SISTEMATIS TERHADAP HARGA 
SAHAM 
Universitas Pendidikan Indonesia | repository.upi.edu|perpustakaan.upi.edu 

 

Manurung, A. (2013 ). Teori Informasi Asimetris 1(1) Utilitas p.5. 

http://finansialbisnis.com/Data2/Riset/Teori%20Informasi%20Asimetris.p

df diakses 30 agustus 2016 jam 19.00. 

McConnell, J. a. (1990). Additional Evidence on Equity Ownership and. Journal 

of Financial Economics, 27, , pg. 595-612. 

Meginson, W. L. (1997). Corporate Finance Theory.  Georgia: Addison-Wesley 

Educational Publisher Inc. 

Mike Rousana. (1997). Memanfaatkan EVA untuk Menilai Perusahaan di Pasar 

Modal Indonesia. Usahawan No. 4, Th. XXVI , Hal. 18-21. 

Mike Rousana. (1997). Memanfaatkan EVA untuk Menilai Perusahaan di Pasar 

Modal Indonesia. Usahawan No. 4, Th. XXVI, , Hal. 18-21. 

Mizik, N., & Jacobson, R. (2003). Trading off Between Value Creation and Value 

Appropriation: The Financial Implications of Shifts in Strategic Emphasis. 

AMA Journal , Vol. 67, No. 1, pp. 63-76. 

Morck, R. A. (1988). Management Ownership and Market. Journal of Financial 

Economics,20, , pg. 293-315. 

Mulyani, N. (2014). Analisis Pengaruh Inflasi, Suku BUnga, Nilai Tukar Rupiah, 

dan Produk Domestik Bruto Terhadap Jakarta Islamic Index. Jurnal Bisnis 

dan Manajemen Eksekutif Volume 1 No 1 , Artike 10. 

Munawir, S. (2008). Analisis Informasi Keuangan. Yogyakarta: Liberty. 

Nidar, S. R. (2016). Manajemen Keuangan Perusahaan Modern. Bandung: 

Pustaka Reka Cipta. 

Nieuwerburgh, S. V., Buelens, F., & Cuyvers, L. (July 2005). Stock Market 

Development and Economic and Growth in Belgium. NYU Working 

Paper, available at SSRN: http://ssrn.com/abstract=1294160 , No. FIN-

05-024. 

Nopirin. (1990). Ekonomi Moneter. Yogyakarta: BPFE. 

O'Conno, M. C. (1973). On The Usefulness of Financial Ratios to Investors in 

Common Stock. The Accounting Review, April : 339-352. 

O'Sullivan, A., & Sheffrin, S. M. (2003). Economics: Principles In Action. Upper 

Saddle River, New Jersey 07458: Pearson Prentice Hall. 

Ou, J. A. (1989.). Financial Statement and The Prediction of Stock Return. 

Journal of Accounting and Economics, Vol. 11/4. . 



135 
 

Dede Arif Rahmani, 2016 
PENGARUH FAKTOR-FAKTOR FUNDAMENTAL DAN RISIKO SISTEMATIS TERHADAP HARGA 
SAHAM 
Universitas Pendidikan Indonesia | repository.upi.edu|perpustakaan.upi.edu 

 

Pasaribu, R. B. (Juli 2008). Pengaruh Variabel Fundamental Terhadap Harga 

Saham Perusahaan Go Publik di Bursa Efek Indonesia Periode 2003-2006. 

Jurnal Ekonomi dan Bisnis, ISSN:1978-3116 , Volume 2. No. 2 Hal. 101-

113. 

Rachman, A. A. (2013). Analisis Pengaruh Faktor-Faktor Fundamental Terhadap 

Harga Saham Perusahaan Manufaktur. Proceeding Seminar Nasional (pp. 

Nasional ISBN: 978-979-636-147-2). Surakarta: 

https://publikasiilmiah.ums.ac.id/bitstream/handle/11617/3817/26. 

Reilly, F., & Brown, K. C. (2003). Investment: Analysis and Portofolio 

Management, 7th Edition. USA: Thomas South Western Inc. 

Riyanto, B. (1990). Dasar‐dasar Pembelanjaan Perusahaan. Yogyakarta: 

Yayasan Badan Penerbit Gajahmada. 

Samsul, M. (2010). Pasar Modal dan Manajemen Portofolio. Jakarta: Erlangga. 

Santosa, S. (2012). Panduan Lengkap SPSS Versi 20. Jakarta: PT Elex Media 

Komputindo. 

Seng. Dyna, J. R. (2012). Fundamental Analysis and the Prediction of Earnings. 

International Journal of Business and Management Vol. 7, No. 3 , 

www.ccsenet.org/ijbm , http://dx.doi.org/10.5539/ijbm.v7n3p32. 

Shahbaz, M. e. (2008). Stock Market Development and Economic Growth: Ardl 

Causality in Pakistan. EuroJournals Publishing, Inc , International 

Research Journal of Finance and Economics, ISSN 1450-2887 Issue 14. 

Shin, H.-H. a. (2000). irm Value, Risk, and Growth. Massachusetts Avenue 

Cambridge, MA 02138,: National Bureau of Economic Research 1050 

http://www.nber.org/-papers/w7808,. 

Suciu. Titus, D. F. (2015). A Fundamental Analysis Of The Food Industry Sector 

Listed On The Bucharest Stock Exchange. Agricultural Food Engineering. 

Vol. 8 (57) No.2 Bulletin Of The Transilvania University Of Braşov Series 

II: Forestry. Wood Industry.  

Sudiyatno, B. (2010). . Peran Kinerja Perusahaan Dalam Menentukan Pengaruh 

Faktor Fundamental Makroekonomi, Risiko Sistematis, Dan Kebijakan 

Perusahaan Terhadap Nilai Perusahaan (Studi Empirik Pada Perusahaan 

Manufaktur Di Bursa Efek Indonesia). Semarang: Universitas Dipenogoro, 

Disertasi, Publikasi, 

http://eprints.undip.ac.id/26263/1/Desertasi_Bambangu_Sud.pdf diakses 

28 agustus 2016 jam 23.00. 



136 
 

Dede Arif Rahmani, 2016 
PENGARUH FAKTOR-FAKTOR FUNDAMENTAL DAN RISIKO SISTEMATIS TERHADAP HARGA 
SAHAM 
Universitas Pendidikan Indonesia | repository.upi.edu|perpustakaan.upi.edu 

 

Sugiyono. (2009). Metode Penelitian Bisnis (Pendekatan Kuantitatif, Kualitatif, 

dan R & D). Bandung: Alfabeta, CV. 

Tandelilin, E. (2010). Portofolio dan Investasi (Teori dan Aplikasi). Yogyakarta: 

Kanisius ISBN: 978-979-21-2478-1. 

Thobarry, A. A. (2009). Analisis Pengaruh Nilai Tukar, Suku Bunga, Laju Inflasi, 

dan Pertumbuhan GDP Terhadap Indeks Harga Saham Sektor Properti. 

Semarang: Thesis, Universitas Dipenogoro. 

Uchida, K. (2006). Agency Costs of Debt and the Relationship Between Firm 

Performance and Managerial Ownership: Evidence from Japan. Faculty 

of Economics and Business Administration, The University of Kitakyushu 

4-2-1, Kitagata, Kokuraminamiku, Kitakyushu 802-8577 JAPAN, E-mail 

address: k_uchida@kitakyu-u.ac.jp. 

Venderela, F. (2010). Analisis Pengaruh Faktor-Faktor Fundamental Perusahaan 

Terhadap Nilai Perusahaan. Retrieved Agustus 28 , 2016 (jam 22.00), 

from http://www. academia.edu/3548090 

Villalonga, B. a. (2004). How Do Family Ownership, Management, and. Boston: 

Harvard Business School Soldiers Field Boston,MA 02163, E-mail: 

bvillalonga@hbs.edu. 

Weston, J. F. (1992. ). Managerial Finance, .  New York: CBS Colledge 

Publishing. 

Widarjono, A. (2007). Ekonometrika: Teori dan Aplikasi Untuk Ekonomi dan 

Bisnis, Edisi Kedua. Yogyakarta: Ekonisia FE Universitas Islam 

Indonesia. 

Wira, D. (2015). Analisis Fundamental Saham Edisi Kedua. Bogor: Exceed. 

Witjaksono, A. A. (2010). Analisis Pengaruh Tingkat Suku Bunga SBI, Harga 

Minyak Dunia, Harga Emas Dunia, Kurs Rupiah, Indeks NIKEI 225, dan 

Indeks Dow Jones Terhadap IHSG. Semarang: Universitas Dipenogoro, 

Thesis. 

Wolfe, J. a. (2003). The Tobin q as a Company Performance Indicator, . 

Departments in Business Simulation and Experiential Learning, Volume 

30, pp. 155-159. , pp. 155-159. 

Wolk, H. T. (2001). Accounting Theory. A Conceptual and Institutional 

Approach., 5th Edition. South-Western College Publishing. 



137 
 

Dede Arif Rahmani, 2016 
PENGARUH FAKTOR-FAKTOR FUNDAMENTAL DAN RISIKO SISTEMATIS TERHADAP HARGA 
SAHAM 
Universitas Pendidikan Indonesia | repository.upi.edu|perpustakaan.upi.edu 

 

Yermack, D. (1996). Higher Market Valuation of Companies with a Small Board. 

Journal of Financial Economics, Vol. 40 , pg. 185-211. 

 


