
80 
 

Universitas Indonesia 

DAFTAR REFERENSI 

 

Agung, I Gusti Ngurah . (2009). Time Series Data Analysis Using Eviews. 
Singapore: John Willey and Sons.  

Asteriou, Dimitrios and Stephen G. Hall. (2007). Applied Econometrics: A 
Modern Approach. New-York: Palgrave Macmillan.   

Balaban, Ercan. (1995). Day of the week effects: new evidence from an emerging 
stock market. Applied Economic Letters. 

Banz, Rolf. (1981). The Relationship Between Return and Market Value of 
Common Stocks. Journal of Financial Economics.   

Berument, Hakan dan Halil Kiymaz (2001). The Day of the Week Effect on Stock 
Market Volatility. Journal of Finance. 

Berument, Hakan, Ali Inamlik, Halil Kiymaz. (2003).The Day of the week effect 
on stock market volatility : Istanbul stock exchange. Journal of Finance. 

Binarto, Ikhsan. (2006). Day of The Week Effect terhadap Daily Market Return di 
BEJ Periode 1983-2004. Tesis. 

Bodie, Zvie, Alex Kane, Alan J. Marcus. (2007). Essentials of Investment 6th ed.  
New-York: McGraw-Hill Companies, Inc.  

Bolerslev, T. (1986). Generalize Autoregressive Conditional Heterokedasticity. 
Journal of Econometrics.  

Bouman, S. dan Jacobsen, B. (2002). The Hallowen Indicator ‘Sell in May and Go 
Away’: Another Puzzle. American Economic Review.  

Branch, Ben. (1977). A Tax Loss Trading Rules. Journal of Business.   

Brealey, R.A., and S.C. Myers. (2000). Principles of Corporate Finance 6th 
Edition. New-York: McGraw-Hill. 

Caro, Alejandro Rodriguez. (2006). Day of the week effect on European stock 
markets. Journal of Finance and Economics.  

Chan, K. C., G.A. Karolyi, and R.M. Stulz. (1991). Global Financial Markets and 
The Risk Premium on U.S Equity. Journal of Financial Economics.  

Choudry, Taufiq. (2000). Day of the week effect in emerging Asian stock 
markets: evidence from the GARCH model. Applied Financial Economics.  

Clare, D. Andrew, Zacharias Psaradakis, Stephen H. Thomas. (1995). Analysis of 
Seasonality in the U.K Equity Market. Journal of Finance. 

Dubois, M., P. Louvet. (1995). The Day of The Week Effect: The International 
Evidence. Journal of Banking and Finance.  

Analisis day..., Dwita Amelia Fitriani, FE UI, 2009



81 
 

Universitas Indonesia 

Dyl, Edward. A., Clyde W. Holland. (1990). Why a weekend effect?: comment. 
Journal of Portfolio Management.  

Ederington, L., and Lee, J. H. (1993). How markets process information: News 
releases and volatility. Journal of Finance.  

Emery, Doglas, R., John D. Finnerty., John D. Stowe. (2007). Corporate 
Financial Management. 3rd ed. Pearson Education Inc.  

Enders, Walter. (2004).  Applied Econometrics Time Series. 2nd ed. Wiley.   

Engle, R. (1993). Autoregressive Conditional Heroscedasticity with Estimates of 
the Varience of United Kingdom Inflation. Econometrica. 

Fama, Eugene and French, Kenneth R. (1991). The Cross Section of Expected 
Returns. Unpublished Manuscript. Graduate School of Business, University of 
Chicago.   

French, K.R. (1980). Stock returns and the weekend effect. Journal of Financial 
Economics. 

Gibbons, M.R and Hess, P. (1981). Day of The Week Effects and Assets Returns. 
Journal of Business. 

Grubber, Martin. J., Edwin J. Elton., Stephe J. Brown, William N Goetzman. 
(2007). Modern Portfolio Theory and Investment Analysis. Willey.  

Gujarati, Damodar. N. (1995). Basic Econometrics.  New-York: Mc Graw Hill.  

Ikenberry, David. L, Abraham Abraham. (1994). The individual investor and the 
Weekend Effect. Journal of Financial and Quantitative Analysis.  

Kamara, Avraham. (1997). New evidence on the Monday seasonal in stock 
returns. Journal of Business.   

Keim, D. B. (1983). Size-related anomalies and stock return seasonality: Further 
empirical evidence. Journal of Financial Economics. 

 
Keim, D. B., Robert F. Stambaugh. (1984). A Further Investigation of the 

Weekend Effect in Stock Returns. Journal of Finance.  
 
Keim, D. B. (1989). Trading Patterns, Bid-Ask Spreads, and Estimated Security 

Returns: The Case of Common Stocks at Calender Turning Points. Journal of 
Financial Economics. 

   
Lakonishok, Josef, Edwin Maberly. (1990). The weekend effect: Trading Patterns 

of Individual and Institutional Investors. Journal of Finance.  
 
Megginson, William L. (1995). Corporate Finance Theory. Wesley.  
 

Analisis day..., Dwita Amelia Fitriani, FE UI, 2009



82 
 

Universitas Indonesia 

Miller, Edward. M. (1988). Why a weekend effect. Journal of Portfolio 
Management.  

 
Miralles, J. L. and M.M. Miralles. (2000). An Empirical Analysis of The 

Weekday Effect on The Lisbon Stock Market over Trading and Non-Trading 
Periods. Portuguese Review of Financial Markets.  

 
Nachrowi, Nachrowi Djalal. (2006). Pendekatan Populer dan Praktis 

Ekonometrika untuk Analisis Ekonomi dan Keuangan. Jakarta: Lembaga 
Penerbit Fakultas Ekonomi Universitas Indonesia. 

Pandey.I.M. (2002). Seasonality in the Malaysian stock market: 1992-2002. 
Journal of Financial Management and Analysis. 

Reilly, Frank. K. (2006). Investment Analysis and Portfolio Management. South 
Western: Thomson. 

Rogalski, Richard J. (1984). New Findings Regarding Day of The Week Returns 
Over Trading and Nontrading Periods: A note. Journal of Finance.  

Roll, Richard. (1983). On Computing Mean Returns and the Small Firm Premium. 
Journal of Financial Economics.  

Shleifer, Andrei. (2000). Inefficient Markets: An Introduction to Behavioral 
Finance. Journal of Economics.   

Westerfield, Randolph., Jeffrey Jaffe. (1985). The Weekend Effect in Common 
Stock Returns: The International Evidence. Journal of Finance.  

 

 

 

 

 

Analisis day..., Dwita Amelia Fitriani, FE UI, 2009


