
DAFTAR REFERENSI 

Abd Majid, M. S., & Yusof, R. M. (2009). Long-run relationship between Islamic stock 

returns and macroeconomic variables. Humanomics, 25(2), 127–141. 

https://doi.org/http://dx.doi.org/10.1108/08288660910964193 

Al-Quran. (1989). Al-Quran. (D. Agama, Ed.). Semarang: Toha Putera. 

Ardhana, Y. (2016). Pengaruh Variabel Makroekonomi terhadap Indeks Saham Syariah 

Indonesia, 6(April), 17–30. https://doi.org/10.15408/ess.v6i1.3118 

Ayub, Mohammed ; Masih, M. (2014). Interest rate, exchange rate and Islamic stocks in 

Malaysia. MPRA, (58871). 

Baker, M. (2007). Investor sentiment in the stock market. Journal of Economic Perspectives, 

21(2), 129–152. https://doi.org/10.3386/w13189 

Baker, M., & Wurgler, J. (2006). Investor Sentiment and the Cross-Section of Stock Returns. 

Journal of Finance, 61(4), 1645–1680. https://doi.org/10.1111/j.1540-

6261.2006.00885.x 

Baker, M., Wurgler, J., & Yuan, Y. (2012). Global, local, and contagious investor sentiment. 

Journal of Financial Economics, 104(2), 272–287. 

https://doi.org/10.1016/j.jfineco.2011.11.002 

Barberis, N., Shleifer, A., & Vishny, R. (1998). A model of investor sentiment. Journal of 

Financial Economics, 49(3), 307–343. https://doi.org/http://dx.doi.org/10.1016/S0304-

405X(98)00027-0 

Black, F. (1986). Noise. Journal of Finance. https://doi.org/10.1111/j.1540-

6261.1986.tb04513.x 

Chen, N.-F., Roll, R., & Ross, S. a. (1986). Economic Farces and Stock Market. The Journal 

of Business. https://doi.org/10.1016/j.jempfin.2005.09.001 

Gitman, L. J. (2000). Principles of Managerial Finance (17th ed.). Massachusetts: Addison-

Wesley Publishing Company. 

Gumanti, T. (2011). Manajemen Investasi : Konsep, Teori, dan Aplikasi (1st ed.). Jakarta: 

Mitra Wacana Media. 

Husnan, S. (2001). Dasar-Dasar Teori Portofolio dan Analisis Sekuritas. Yogyakarta: UPP 

AMP YKPN. 

Husnan, S. (2003). Manajemen Keuangan Teori dan Penerapan. Yogyakarta: BPFE. 

Hussin, M. Y., Muhammad, F., Abu, M. F., & Awang, S. A. (2012). Macroeconomic 

Variables and Malaysian Islamic Stock Market : A Time Series Analysis. Journal of 

Business Studies Quarterly, 3(4), 1–13. 

Jamaludin, N., Ismail, S., & Manaf, S. A. (2017). Macroeconomic Variables and Stock 

Market Returns : Panel Analysis from Selected ASEAN Countries. International 

Journal of Economics and Financial Issues, 7(1), 37–45. 



Kristanti, F. T., & Lathifah, N. T. (2013). Pengujian variabel makro ekonomi terhadap jakarta 

islamic index, 17(1), 220–229. 

Mangala, D., & Rani, A. (2015). Revisiting the Dynamic Relationship between 

Macroeconomic Fundamentals and Stock Prices : An Evidence from Indian Stock 

Market. 

Mishkin, F. S. (2001). Financial markets and institutions. Massachusetts: Addison-Wesley 

Publishing Company. 

Mulyani, N. (2014). Pengaruh suku bunga, nilai tukar rupiah dan produk domestik bruto 

terhadap Jakarta Islamic Index (JII). Jurnal Bisnis Dan Manajemen Eksekutif Vol. 1 No. 

1, 2014, Artikel 10, 1(1). 

Muslim, A. A.-H. (n.d.). Shahih Muslim. Semarang: Toha Putera. 

Nofsinger, J. R. (2001). Investment Madness: How Psychology Affects Your Investing and 

What to Do About It. New Jersey: Prentice Hall. 

Oprea, D. Ștefan, & Brad, L. (2014). Investor Sentiment and Stock Returns: Evidence from 

Romania. International Journal of Academic Research in Accounting, Finance and 

Management Sciences, 4(2), 19–25. https://doi.org/10.6007/IJARAFMS/v4-i2/764 

Pratama, A.W. (2013). Pengaruh Tingkat Suku Bunga, Inflasi dan Kurs terhadap Beta Saham 

pada Perusahaan yang masuk dalam Daftar Efek Syariah (DES). Yogyakarta : UIN 

Sunan Kalijaga 

Puspitaningtyas, Z. (2016). Perilaku Investor Dalam Pengambilan, (OCTOBER 2013). 

Rachmawati, M. (2015). Faktor Makroekonomi yang mempengaruhi Pergerakan Harga 

Saham pada Indeks Saham Syariah Indonesia (ISSI) di Bursa Efek Indonesia (BEI). 

Jurnal Ekonomi Syariah Teori dan Terapan Vol.2 No.11, 2015 

Rashid, M., Hassan, M. K., & Yein, N. Y. (2014). Macroeconomics, Investor Sentiment, and 

Islamic Stock Price Index in Malaysia Mamunur Rashid 1 ,  

M. Kabir Hassan 2 and Ng Yuen Yein 3. Journal of Economic Cooperation and 

Development, 4(April 2015), 221–236. 

Salvatore, D. (2008). Theory and Problem of Micro Economic Theory. (R. Sitompul, Ed.) (3 

(Alih Ba). Jakarta: Erlangga. 

Samsul, M. (2006). Pasar modal dan manajemen portofolio. Surabaya: Erlangga. 

Shefrin, H. (2005). A behavioral Approach to Asset Pricing. Amsterdam: Elsevier 

Acamdemic Press. Retrieved from 

https://books.google.co.id/books?id=iCGuyKerWHQC&printsec=frontcover&dq=A+be

havioral+Approach+to+Asset+Pricing&hl=id&sa=X&redir_esc=y#v=onepage&q=A 

behavioral Approach to Asset Pricing&f=false 

Sholihin, A. I. (2010). Buku Pintar Ekonomi Syariah. Jakarta: Gramedia Pustaka Utama. 

Spilioti, S. N. (2016). Article information : Dynamic Factor Models, 35, 317–360. 

https://doi.org/http://dx.doi.org/10.1108/MRR-09-2015-0216 



Stephen, A. R. (1976). The Arbitrage Theory of Capital Asset Pricing. Journal of Economic 

Theory, 13(3), 341–360. 

www.bi.go.id. (n.d.). 

www.bps.go.id. (n.d.). 

www.dream.co.id 

www.tradingeconomics.com. (n.d.). 

Zvi, B., Alex, K., & Alan, M. (2011). Investment and Portfolio Management (Global Edi). 

New York: McGraw Hill. 

 

 


