
 

 

Daftar Pustaka 

• Aaker, David A.; V. Kumar; and George S. Day (1998), Marketing Research, 6th ed. 

Toronto: John Wiley & Sons, Inc. 

• Abelson, R. P., Aronson, E., McGuire, W. J., Newcomb, T. M., Rosenberg, M. J., and 

Tannenbaum, P. H. (eds.) (1994) Theories of Cognitive Consistency: A Source-book, 

Chicago: Rand McNally 

• Al Rasyid, Harun. (1997), “Analisis Jalur sebagai sarana statistik dalam analsis kausal”. 

Laboratorium Penelitian Pengabdian Pada Masyarakat dan Pengkajian Ekonomi (LP3) 

Fakultas Ekonomi Universitas Padjadjaran 

• Ang, A., Chen, J., Xing, Y (2002) “Downside risk and the momentum effect”, Marshall 

School of Business, Working paper. 

• Barberis, N., A. Shleifer, and R. Vishny (1998) “A Model of Investor Sentiment”, Journal of 

Financial Economics 49: 307-343. 

• Bodie, Kane, And Marcus, Alan J, (2002). Investment, McGraw Hill, Ney York 

• Chan, L.K.C., N. Jegadeesh, and J. Lakonishok (1996) “Momentum Strategies”, Journal of 

Finance, 51: 1681-1713. 

• Clarke, Roger G. and Meir Statman,  (2000 )“The DJIA Crossed 652,230,” Journal of 

Portfolio Management (Winter). 

• Daniel, K., D. Hirshleifer and A. Subrahmanyam (1998) “Investor psychology and security 

market under- and overreactions” Journal of Finance 53: 1839–1886. 

• Daniel.k and S. Titman (2000) “Market efficiency in an irrational world” NBER Working 

papers 7489. 

• Dawes, R. (1982) ‘The Robust Beauty of Improper Linear Models in Decision making”. In D. 

Kahneman, P. Slovic and A. Tversky (eds) Judgement Under Uncertainty: Heuristics and 

Biases. Cambridge University Press.  

• Edwards, W (1962) “Conservatism in human information processing” in: Kleimutz, B ed.: 

Representation of human judgment (Jhon Wiley and Sons, New York, NY). 

• Fabozzi, Frank j., Modigliani, Franco, Ferry, Michael G., (1998). Foundation of Financial 

Market and Institution. 2nd Edition, New Jersey Prentice Hall 



 

 

• FAMA, Eugene F., (1998). Market efficiency, long-term returns, and behavioral finance. 

Journal of Financial Economics 

• Fama, E.F and K.R. French (1996) “Multifactor explanations of asset pricing anomalies” 

Journal of Finance 43: 677-697. 

• Ferdinand, Augusty. (2002). “SEM dalam Penelitian Manajemen” Semarang: BP-Undip 

• Fischhoff. B (1982) “For those condemned to study the past: heuristics and bias” eds. D. 

Kahneman, P. slovic, and A. Tversky, Cambridge and New York: Cambridge university 

press, 335-351. 

• Fischhoff. B, P. Slovic and S. Lichlenstein (1977) “Knowing with certainty: the 

appropriateness of extreme confidence” Journal of experimental psychology, 3: 552-564. 

• G. Northcraft and M. Neale, (1987)  “Experts, Amateurs, and Real Estate: An Anchoring-

and-Adjustment Perspective on Property Pricing Decisions,” Organizational Behavior and 

Human Decision Processes  : Halaman 84–97. 

• Foster, George; Chris Olsen; and Terry Shevlin. (1984). “Earnings Releases, Anomalies, and 

the Behavior of Security Returns.” The Accounting Review  

• Gilovich, Thomas, 1991. “How We Know What Isn’t So: The Fallibility of Human Reason in 

Everyday Life”. New York: The Free Press. 

• Gilovich, Thomas, and Dale Griffin, (2002). Introduction – heuristics and biases: Then and 

now. In: Thomas Gilovich, Dale Griffin, and Daniel Kahneman, eds. Heuristics and Biases: 

The Psychology of Intuitive Judgment.Cambridge University Press, pp. 1–18. 

• Gilovich, Thomas, Dale Griffin, and Daniel Kahneman, (2002). Heuristics and Biases: The 

Psychology of Intuitive Judgment. Cambridge University Press. 

• Griffin.J.M, Ji. M, J.S.Martin (2003) “Momentum investing and business cycle risk: evidence 

from pole to pole” Journal of Finance 58: 2515-2547. 

• Hair, Joseph F., Jr., et.al. (1998). “Multivariate Data Analysis”. Fifth Edition. USA: Prentice 

Hall International, Inc. 

• Hertwig, R., Gigerenzer, G. & Hoffrage, U. (1997) The Reiteration Effect in Hindsight Bias. 

Psycological Review, 104, pp. 194-202 

• Hilton, D. J. (2001). ‘The Psychology of Financial Decision-Making: Applications to 

Trading, Dealing, and Investment Analysis’, Journal of Psychology and Financial Market 



 

 

• Hong, H. and J. Stein (1999) “A unified theory of underreaction, momentum trading and 
overreaction in asset markets” Journal of Finance 54: 2143–2184.  

• Husnan, Suad., (2001), “Dasar-dasar Teori Portofolio dan Analisis Sekuritas” , UMP AMP 

YPKN, Yogyakarta. 

• Jegadeesh, N. and S. Titman (1993) “Returns to Buying Winners and Selling Losers: 

Implications for Stock Market efficiency” Journal of Finance, 48: 65-91. 

• Jegadeesh, N. and S. Titman (2001). “Profitability of momentum strategies: An evaluation of 
alternative explanations,” Journal of Finance, 56: 699-720.  

• Jogiyanto H.M.,  1998., Teori Portofolio dan Analisis Investasi, Edisi Pertama, BPFE, 
Yogyakarta. 

• Johnson. T. C (2002) “Rational momentum effects” Journal of Finance, 57: 585-608. 

• Jones, M. & Sugden, R. “Positive Confirmation bias in the acquisition of information”. 

http://www.springerlink.com/content/ru83312771581275/ retrieved 2008-09-15 

• Kahneman, D. and A. Tversky (1974) “Judgment under Uncertainty: Heuristics and Biases”, 

Science, 185: 1124-1131. 

• Kahneman, D. and A. Tversky (1979) “Prospect Theory: An Analysis of Decision Under 

Risk”, Econometrica, 47: 263-291. 

• Kerlinger, Fred N. (1990). “Asas-asas Penelitian Behavioral”. Edisi Bahasa Indonesia: 

Yogyakarta: Gajah Mada University Press. 

• Kusnendi. (2005) “Analisis Jalur Konsep dan Aplikasi dengan Program SPSS dan LISREL 

8.” Bandung: Badan Penerbit JPE, Universitas Pendidikan Indonesia. 

• Kusnendi (2008) “Model-Model Persamaan Struktural Satu dan Multigroup Sampel dengan 

LISREL”. Bandung: Alfabeta 

• Langer. E, and J. Roth (1975) “Heads I win, Tails it’s chance: the illusion of control as a 

function of the sequence of outcomes in a purely chance task, journal of personality and 

social psychology”  32: 951-955. 

• Lintner, John, (1998) The valuation of risk assets and the selection of risky investments in 

stock portfolios and capital budgets, Review of Economics and Statistics 

• Montier, James (2002).Behavioural Finance: Insights into Irrational Minds and Markets 

West Sussex, England: John Wiley & Sons. 

• Moskowitz, T., and M. Grinblatt (1999) “Do industries explain momentum?”, Journal of 

Finance, 54: 1249-1290. 



 

 

• Nazir, M. (20030 “Metode Penelitian”, Jakarta: Ghalia Indonesia 

• Nirwana S.K. Sitepu. (1994), “Analisis Jalur”, Unit Pelayanan Stastiska, Jurusan Statistika, 

FMIPA Universitas Padjadjaran 

• Olsen, R. A. (1998). ‘Behavioral Finance and its Implications for Stock-Price Volatility’ , 

Financial Analysts Journal, 54 

• Pompian, M.M. (2006) “Behavioral Finance and Wealth Management”, Hoboken, New 

Jersey: John Wiley & Sons, Inc. 

• Phung, A. (2008). Behavioral Finance, Key Concepts- Achoring. Retrived October 5, 2008, 

from http://www.investopedia.com/university/behavioral_finance/behavioral4.asp 

• Schier, P., Kobasa, S. C. and Ganellen, R. J. (1986) “Hardiness and Social Support as 
Moderators of the Effects of Life Stress.” Journal of Personality and Social Psychology, 
47(1), 156–161  

• Sharpe, Willam F, & Gordon J, Alexander, & Jeffery V, Barley, (1995). “Investment” 5th 

Edition Ney Jersey, Prentice Hall Inc. 

• Shefrin, Hersh (2007) “Behavioral Corporate Finance” International Edition, Singapore: 

McGraw-Hill 

• Shiller (Robert) (2000), Irrational Exuberance New Haven, CT: Yale University Press. 

• Silalahi, Ulber. (2006), Metode Penelitian Sosial, Unpar Press, Bandung 

• Sudjana, (2003), “Teknik Analisis regresi dan Korelasi”, Penerbit Tarsito, Bandung 

• Sugiyono, 2003, Metode Penelitian Bisnis, Cetakan kelima, Bandung: Alfabeta.  

• Suharsini Arikunto,(2004), Prosedur Penelitian : Suatu Pendekatan Praktik, PT.Rineka 

Cipta, Jakarta. 

• Terrance Odean, (1999) “Do Investors Trade Too Much?” American Economic Review, 

1279–98. 

• Thaler, R. (1994). ‘Psychology and Savings Policies’, American Economic Review 

• Tversky, A. (2004). “Preference, Belief, and Similiarity”, Selected Writings Edition, 

London, England: A Bradford Book The MIT Press Cambridge, Massachusetts,  

• Von Neumann.J and O. Morgensten (1944) “Theory of games and economic behaviour” 

Princeton: Princeton University Press. 

• Weston, J Fred. Brigham, Eugene F. (1993). “Essentials of Mangerial Finance”. The Dryen 

Press Harcourt Brace College Publishing 



 

 

• Zikmund, W., G (1997). “Business Research Methods”. Fort Worth, TX, The Dryden Press. 

 

Pranata Luar 

• Behavioral Finance FAQ 

• www.danareksa.com 

• www.investorwords.com 

• http://www.jsx.co.id/ 

• http://www.kompas.co.id 

• wikipedia.org 


