
80 

 

  

DAFTAR  PUSTAKA 

Beaver, W. H. (1968). The information content of annual earnings announcements. Journal 

of Accounting Research, 6, 67–92. https://doi.org/10.2307/2490070 

Bialkowski, J., Gottschalk, K., & Wisniewski, T. P. (2008). Stock market volatility around 

national elections. Journal of Banking & Finance, 32(9), 1941–1953. 

https://doi.org/10.1016/j.jbankfin.2007.12.021 

Brown, S. J., & Warner, J. B. (1980). Measuring security price performance. Journal of 

Financial Economics, 8(3), 205–258. https://doi.org/10.1016/0304-

405X(80)90002-1 

Brown, S. J., & Warner, J. B. (1985). Using daily stock returns: The case of event studies. 

Journal of Financial Economics, 14(1), 3–31. https://doi.org/10.1016/0304-

405X(85)90042-X 

Cooper, D. R., & Schindler, P. S. (2014). Business research methods (12th ed.). McGraw-

Hill/Irwin. 

Enders, W. (2010). Applied econometric time series (3rd ed.). John Wiley & Sons. 

Fama, E. F. (1970). Efficient capital markets: A review of theory and empirical work. The 

Journal of Finance, 25(2), 383–417. https://doi.org/10.2307/2325486 

Fama, E. F. (1991). Efficient capital markets: II. The Journal of Finance, 46(5), 1575–

1617. https://doi.org/10.2307/2328565 

Farhan, A. (2023). Pengaruh perang Rusia versus Ukraina terhadap abnormal return dan 

trading volume activity (TVA) pada saham perusahaan subsektor batu bara 

[Skripsi, Universitas Diponegoro]. 

Fitriana, N., Andika, A. R., Lestari, E., & Ramadhani, S. A. (2025). Pengungkapan 

informasi dalam laporan keuangan: Perspektif. Jurnal Akuntansi Keuangan dan 

Perpajakan, 1(3), 334–338. 

Ghozali, I. (2021). Aplikasi analisis multivariate dengan program IBM SPSS 26 (Edisi ke-

10). Badan Penerbit Universitas Diponegoro. 

Goodell, J. W., & Vähämaa, S. (2013). US presidential elections and implied volatility: 

The role of political uncertainty. Journal of Banking & Finance, 37(3), 1108–1117. 

https://doi.org/10.1016/j.jbankfin.2012.12.001 

Harris, M., & Raviv, A. (1993). Differences of opinion make a horse race. The Review of 

Financial Studies, 6(3), 473–506. https://doi.org/10.1093/rfs/5.3.473 

Hartono, J. (2017). Teori portofolio dan analisis investasi (Edisi ke-11). BPFE. 

Husnan, S. (2015). Dasar-dasar teori portofolio dan analisis sekuritas (Edisi ke-5). UPP 

STIM YKPN. 

https://doi.org/10.2307/2490070
https://doi.org/10.1016/j.jbankfin.2007.12.021
https://doi.org/10.1016/0304-405X(80)90002-1
https://doi.org/10.1016/0304-405X(80)90002-1
https://doi.org/10.1016/0304-405X(85)90042-X
https://doi.org/10.1016/0304-405X(85)90042-X
https://doi.org/10.2307/2325486
https://doi.org/10.2307/2328565
https://doi.org/10.1016/j.jbankfin.2012.12.001
https://doi.org/10.1093/rfs/5.3.473


81 

 

  

Kahneman, D. (2003). Maps of bounded rationality: Psychology for behavioral economics. 

The American Economic Review, 93(5), 1449–1475. 

https://doi.org/10.1257/000282803322655392 

Karpoff, J. M. (1987). The relation between price changes and trading volume: A survey. 

Journal of Financial and Quantitative Analysis, 22(1), 109–126. 

https://doi.org/10.2307/2330874 

Kim, O., & Verrecchia, R. E. (1991). Trading volume and price reactions to public 

announcements. Journal of Accounting Research, 29(2), 302–321. 

https://doi.org/10.2307/2491051 

Lesmana, S., & Sumani. (2022). Analisis pengembalian abnormal sebelum dan sesudah 

pemilihan umum di Asia. Jurnal Teknik dan Science, 23(1), 113–119. 

https://doi.org/10.21512/tw.v23i2.7083 

Little, R. J. A., & Rubin, D. B. (2019). Statistical analysis with missing data (3rd ed.). John 

Wiley & Sons. https://doi.org/10.1002/9781119482260 

MacKinlay, A. C. (1997). Event studies in economics and finance. Journal of Economic 

Literature, 35(1), 13–39. 

Otoritas Jasa Keuangan. (2024). Statistik pasar modal Indonesia. 

https://www.ojk.go.id/id/kanal/pasar-modal/data-dan-statistik/ 

Peterson, P. P. (1989). Event studies: A review of issues and methodology. Quarterly 

Journal of Business and Economics, 28(3), 36–66. 

PT Bursa Efek Indonesia. (2024a). Data pasar: Ringkasan perdagangan saham. 

https://www.idx.co.id/id/data-pasar/ringkasan-perdagangan/ringkasan-saham/ 

PT Bursa Efek Indonesia. (2024b). Laporan keuangan dan tahunan perusahaan tercatat. 

https://www.idx.co.id/id/perusahaan-tercatat/laporan-keuangan-dan-tahunan/ 

PT Salim Ivomas Pratama Tbk. (2026). Profil perusahaan PT Salim Ivomas Pratama Tbk. 

https://www.simp.co.id/ 

PT Sampoerna Agro Tbk. (2026). Profil perusahaan PT Sampoerna Agro Tbk. 

https://www.primeagriresources.com/home 

Santoso, S. (2018). Menguasai statistik dengan SPSS 25. PT Elex Media Komputindo. 

Sekaran, U., & Bougie, R. (2016). Research methods for business: A skill-building 

approach (7th ed.). John Wiley & Sons. 

Siegel, S., & Castellan, N. J. (1988). Nonparametric statistics for the behavioral sciences 

(2nd ed.). McGraw-Hill. 

Snowberg, E., Wolfers, J., & Zitzewitz, E. (2007). Partisan impacts on the economy: 

Evidence from prediction markets and close elections. The Quarterly Journal of 

Economics, 122(2), 807–829. https://doi.org/10.1162/qjec.122.2.807 

https://doi.org/10.1257/000282803322655392
https://doi.org/10.2307/2330874
https://doi.org/10.2307/2491051
https://doi.org/10.21512/tw.v23i2.7083
https://doi.org/10.1002/9781119482260
https://www.ojk.go.id/id/kanal/pasar-modal/data-dan-statistik/
https://www.idx.co.id/id/data-pasar/ringkasan-perdagangan/ringkasan-saham/
https://www.idx.co.id/id/perusahaan-tercatat/laporan-keuangan-dan-tahunan/
https://www.simp.co.id/
https://www.primeagriresources.com/home
https://doi.org/10.1162/qjec.122.2.807


82 

 

  

Spence, M. (1973). Job market signaling. The Quarterly Journal of Economics, 87(3), 355–

374. https://doi.org/10.2307/1882010 

Suryani, A., & Herianti, E. (2015). Pengaruh pengungkapan tanggung jawab sosial 

perusahaan terhadap koefisien respon laba dan manajemen laba: Studi empiris pada 

perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia. Simposium 

Nasional Akuntansi XVIII, Medan. 

Suryawijaya, M. A., & Setiawan, F. A. (1998). Reaksi pasar modal Indonesia terhadap 

peristiwa politik dalam negeri (event study pada peristiwa 27 Juli 1996). Kelola: 

Gadjah Mada University Business Review, 7(18), 137–153. 

Tandelilin, E. (2010). Portofolio dan investasi: Teori dan aplikasi (Edisi pertama). 

Kanisius. 

Wahyu Winarno, W. (2015). Analisis ekonometrika dan statistika dengan EViews (Edisi 

ke-4). UPP STIM YKPN. 

Wardhani, L. S. (2013). Reaksi pasar modal Indonesia terhadap peristiwa pemilihan 

gubernur DKI Jakarta putaran II 2012: Event study pada saham anggota Indeks 

Kompas 100. Jurnal Ilmiah Mahasiswa FEB, 1(1). 

Wikipedia. (2024). Kampanye presiden Donald Trump 2024. 

https://en.wikipedia.org/wiki/Donald_Trump_2024_presidential_campaign 

Zahrotul Amalia, L., & Budi Santosa, P. (t.t.). Bursa Efek Indonesia: Studi perusahaan yang 

tercatat dalam Jakarta Islamic Index 70. DJIEB, 2(2). 

https://ejournal2.undip.ac.id/index.php/djieb/index 

Zoraya, I., Murni, T., Saputra, F. E., Bahri, S., & Kananlua, P. S. (2020). Dampak pilkada 

serentak 27 Juni 2018 terhadap abnormal return dan aktivitas volume perdagangan 

saham di BEI. Jurnal Riset Manajemen dan Bisnis (JRMB) Fakultas Ekonomi 

UNIAT, 5(1). 

 

 

 

 

 

 

 

 

 

https://doi.org/10.2307/1882010
https://en.wikipedia.org/wiki/Donald_Trump_2024_presidential_campaign
https://ejournal2.undip.ac.id/index.php/djieb/index

