[bookmark: _Toc9886112]DAFTAR PUSTAKA
Abraham, A., & Ikenberry, D.L. (1994). The individual investor and the weekend effect. Journal of Financial and Quantitative Analysis, 29(02), 263-277.
Ambarwati, Sri Dwi Ari. (2009). Pengujian Week – Four, Monday, Friday, dan Earning Management Effect terhadap Return Saham. Jurnal Keuangan dan Perbankan, Vol.13, No.1 Januari 2009, hal. 1 – 14.
Ani Handayani (2015). ‘Pengujuan Fenomena Monday Effect Di Bursa Efek Indonesia, Shanghai, & New York’ ,
Ardinan, Haikel (2014). ‘Pengujian Monday Effect Pada Bursa Efek Indonesia Dan Bursa Efek Singapura’ ,
Arin, K.P., Molchanov, A., & Reich, O.F. (2013). Politics, stock markets, and model uncertainty. Empirical Economics, 45(1), 23-38.
Astuti. Dina., dan Legowo. Herman. 2010. Testing Of January Effect Stock Exchange in Jakarta (LQ45 Company Cas Studies on the JSE). http://ejournal.stienusa.ac.id/index.php/accounting/article/download/80/65.
Bella Roseliani, Khairunnisa Khairunnisa (2015). ‘Efek Anomali Pasar Terhadap Return Saham Perusahaan Lq-45 Yang Terdaftar Di Bursa Efek Indonesia Pada Periode 2013’ 
Boutchkova, M., Doshi, H., Durnev, A., & Molchanov, A. (2011). Precarious politics and return volatility. The Review of Financial Studies, 25(4), 1111-1154.
Cooper, Donald R. and Pamela S. Schindler (2014), Business Research Methods, Edisi ke-12, New York : Mc Graw Hill Irwin
Darmadji, Tjiptono dan Fakhruddin, Hendy M. 2011. Pasar Modal di Indonesia. Pendekatan Tanya Jawab. Edisi ketiga. Jakarta: Salemba Empat.
Devaki, A. (2017). Faktor-faktor yang Mempengaruhi Return Saham pada Perusahaan LQ45 di Bursa Efek Indonesia. Jurnal Benefita 2(2) Juli 2017 (167-178), 2(April), 167–178.
Dwi Cahyaningdyah, Faridhatun Faidah (2017). ‘Analisis Pengaruh Hari Perdagangan terdahap Return Saham di Bursa Efek Indonesia’ ,
Ghozali, Imam. 2011. “Aplikasi Analisis Multivariate Dengan Program SPSS”. Semarang: Badan Penerbit Universitas Diponegoro.
Gumanti, Tatang Ary. (2011). Manajemen Investasi: Konsep, Teori, dan Aplikasi. Jakarta: Mitra Wacana Media.
Halim, Abdul dan Nasuhi Hidayat. 2010. Studi Empiris Tentang Pengaruh Volume Perdagangan dan Return Terhadap Bid-Ask Spread Saham Industri Rokok di BEJ dengan Model Korelasi Kesalahan, Jurnal Riset Akuntansi Indonesia. Vol, 3 hal.69-85.

Harjito, Agus. (2009). Keuangan Perilaku Menganalisis Keputusan Investor. Edisi pertama. EKONISIA. Yogyakarta.
Havid Sularso, Eko Suyono, Dwi Rahmawanto (2013). ‘Analisis Monday Dan Weekend Effect Pada Saham LQ-45 Di Bursa Efek Indonesia’,
Iin Indarti, Desti Mulyani (2011). ‘Analisis Perbandingan Harga Saham dan Volume Perdagangan Saham Sebelum dan Sesudah Stock Split’. Vol. 13 , No. 1. http://jurnal.widyamanggala.ac.id/index.php/asetwm/article/view/26
Indriasari, Ika dan Sugiarto (2014). Seasonal Effect Pada Anomali Pasar Modal: Suatu Review. Jurnal Dinamika Ekonomi & Bisnis. Vol. 11 , No. 1. https://ejournal.unisnu.ac.id/JDEB/article/download/86/149
Jensen, N.M., & Schmith, S. (2005). Market responses to politics: The rise of lula and the decline of the brazilian stock market. Comparative Political Studies, 38(10), 1245-1270.
Jogiyanto (2010). Studi Peristiwa: Menguji Reaksi Pasar Modal Akibat Suatu Peristiwa. Edisi Pertama. Yogyakarta: BPFE.
Maria Rio Rita , Sugeng Wahyudi , Harjum Muharam (2017). Bad Friday, Monday Effect and Political Issue: Application of ARCH-GARCH Model to Analyze Seasonal Pattern of Stock Return. Vol. 7 , No. 3.30. https://www.sciencepubco.com/index.php/ijet/article/view/18152.
NOVOTNÁ, Martina, ZENG Jin (2017). ‘Evidence of the Weekday Effect Anomaly in the Chinese Stock Market‘, Central European Review of Economics Issues 20(4): 133-144. ISSN 1212-3951.https://ssrn.com/abstract=3149444.
Nina Endarwati (2017). ‘Pengaruh Seasonal Anomaly’. https://www.kompasiana.com/ninaendarwati/58742c9d3893731b098b4568/pengaruh-seasonal-anomaly.
Rahmawati Suci (2016). Skripsi: Analisis Monday Effect dan Weekend Effect Pada Return Saham Perusahaan LQ 45 Di Bursa Efek Indonesia. Universitas Negeri Yogyakarta.
Suci Rahmawati (2016). ‘Analisis Monday Effect Dan Weekend Effect Pada Return Saham Perusahaan LQ45 Di Bursa Efek Indonesia’ ,
Sun, Q., & Tong, W.H. (2002). Another new look at the monday effect. Journal of Business Finance & Accounting, 29(7‐ 8), 1123- 1147.
Tandelilin, Eduardus. 2010. Portofolio dan Investasi: Teori dan Aplikasi. Edisi Pertama. Kanisius. Yogyakarta.
Tong, W. (2000). International evidence on weekend anomalies. Journal of financial research, 23(4), 495-522.
Udayani, Vera (2016). ‘Pengujian Monday Effect Dan Rogalski Effect Pada Return Saham LQ-45 Di Bursa Efek Indonesia’,



https://www.idx.co.id/
https://id.investing.com/
https://finance.yahoo.com/

















[bookmark: _GoBack]
2

