53

DAFTAR PUSTAKA

Elsas, R., El-Shaer, M., Thiessen, E., (2002). “Beta and Return Revisited
Evidence from German Stock Market”. Journal of International

Financial Markets, Institutions & Money, Vol. 13, pp 1-18

Fletcher, J., (2000). “On the conditional relationship between beta and return
in international stock returns”. [International Review of Finance

Analysis, Vol. 9, pp 235-245

Gujarati, Damodar N., (2003). Basic Econometrics. 4™ edition. Singapore :

McGraw Hill

Koch, S., Westheide, C., (2008). “The Conditional Relation between Fama-
French Betas and Return”.---, 1-23

Lintner, J. (1965). “The Valuation of Risk Assets and The Selection of Risky
Investments in Stock Portofolios and Capital Budgets”. Review of

Economics and Statistics, Vol. 47, pp 13-47

Mossin, J. (1966). ” Equilibirium in A Capital Asset Market”. Econometrica,
Vol. 34, pp 768-783

Pettengill, G.N., Sundaram, S., Marthur, 1., (1995). “The Conditional
Relatonship Between Beta and Returns”. Journal of Financial and
Quantitative Analysis, Vol. 30, pp 101-116

Reilly, F.K., Brown, K.C., (2006). I[nvestment Analysis & Portfolio

Management., 8™ edition. Ohio : Thompson South Western

Sharpe, W. F. (1964). “Capital Asset Prices: A Theory of Market Equlibirium
Under Conditions of Risk”. Journal of Finance, Vol. 19(3), pp 425-442

Suhud, E. (2006). “Conditional Beta-Return di Pasar Modal Indonesia : Studi
Kasus LQ-45”, Skripsi SI Reguler Departemen Manajemen

Universitas Indonesia

Conditional relationship antara..., Rohandi, FE Ul, 2009



