
77 
 

DAFTAR PUSTAKA 

 

Aumeboonsuke, V. (2013). Weak Form Efficiency of Six Equity Exchange in 

ASEAN. Europan Journal of Scientific Research, 532 - 538. 

 

Dyakova, A., & Smith, G. (2014). African Stock Markets: Efficiency And 

Relative Predictability. South African Journal of Economics, 1 - 18. 

 

Fahmi, I. (2015). Pengantar Teori Portofolio dan Analisis Investasi Teori dan 

Soal Jawab. Bandung: Alfabeta. 

 

Ghozali, Imam, Prof. Dr. H. M.Com, Akt. (2013). Aplikasi analisis multivariate 

dengan program IBM SPSS 21, Update PLS Regresi, Edisi Ketujuh, 

Semarang: Badan Penerbit Universitas Diponegoro. 

 

Gupta, R., & Guidi, F. (2013). Market Efficiency in the ASEAN region: evidence 

form multivariate and cointegration. Applie Financial Economics, 37 - 41. 

 

Gupta, R., & Yuan, T. (2014). Chinese Lunar Year Effect in ASIAN Stock 

Market, 1999 - 2012. Departement of Accounting Finance and Economic 

Griffith University, Australia, 1-9. 

 

Hartono, J. (2016). Teori Portofolio dan Analisis Investasi. Yogyakarta: BPFE-

Yogyakarta. 

 

Hidayat, T. (2016, Februari). www.teguhhidayat.com. Diambil kembali dari Posisi 

Bursa Saham Indonesia: http://www.teguhhidayat.com/2016/02/posisi-

bursa-saham-indonesia-di_15.html 

 

Kapor, P., Stakic, N., & Jovancai, A. (2015). The Efficiency of The Stock Market 

in Serbia. Jounal of Policy Modeling, 1-10. 

 

Kushwaha, N. N., Singh, R., & Leepsa, N. (2016). Testing the Weak Form of 

Efficient Market Hypothesis in Carbon Efficient Stock Indices Along with 

Their Benchmark Indices in Select Countries. Iranian Journal of 

Management Studies , 627 - 650. 

 

Maheswarant, S., & Sahik, M. (2016). Random Walk in Emerging ASIAN Stock 

Markets. International Journal of Economic, 1-12. 

Marcus, A. J., Bodie, Z., & Kane, A. (2014). Manajemen Portofolio Dan 

Investasi. Jakarta: Salemba Empat. 

 

UPN "VETERAN" JAKARTA



78 
 

 
 

Martono, N. (2011). Metode Penelitian Kuantitatif Analisis Isi dan Analisis Data 

Sekunder. Jakarta: PT Raja Grafindo Persada. 

 

Nassar, S. (2016). The Day of The Week Effect of Stock Return Emperical 

Evidence From Five Selected Arab Countries. Eurasian Journal of Business 

And Management, 55-64. 

 

Salim, M., Rabbani, S., & Kamal, N. (2013). Testing the Weak-Form Efficiency 

of The Stock Market: Pakistan as an Emerging Econoy. Journal of Basic 

Applied Scientic Research, 136 - 142. 

 

Samsul, M. (2015). Pasar Modal dan Manajemen Portofolio. Jakarta: Erlangga. 

 

Setiawan, B. (2015). Teknik Praktis Analisis Data Penelitian Sosial & Bisnis 

dengan SPSS. Yogyakarta: C.V. Andi Offset. 

 

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

Kanisius. 

 

www.Investing.com. (2017, Januari). www.Investing.com. Diambil kembali dari 

www.Investing.com. 
 

UPN "VETERAN" JAKARTA


