DAFTAR REFERENSI

Antweiler, W., Frank, M. Z. (2004). Is All That Talk Just Noise? The Information Content
of Internet Stock Message Boards. The Journal of Finance, 59(3), 1259-1294

Baker, M., Stein, J. (2004). Market liquidity as a sentiment indicator. Jurnal of Finance,
271-299.

Baker, M., Wurgler, J. (2006). Investor sentiment and the cross-section of stock returns.
Jurnal of Finance, 1645-1680.

Baker, M., Wurgler, J (2007). Investor sentiment in the stock market. Jurnal of Economy,
129-151.

Baker, Malcolm, Wurgler, J, Yuan, Yu. (2012). Global, local, and contagious investor

sentiment. Journal of Financial Economics, 104, 272—-287.

Ball, R., Brown, P. (1968). An empirical evaluation of accounting income numbers. Journal
of Accounting, 159-178.

Barberis N., Shleifer, Vishny, R. (1998). A Model of Investor Sentiment. Journal of
Financial Economics, 49, 307-343.

Barth, M., Konchitchki, Y., Landsman, W. (2013). Cost of capital and earnings
transparency. Journal of Accountant, 55(2), 206-224.

Beaumont, R., van Daele, M., Frijns, B., Lehnert, T. (2005). On Individual and Institutional

Noise Trading. Journal of Financial Economics, 84, 172-213.

51



Beaver, W. (1968). The information content of annual earnings announcements. Journal of
Accounting, 67-92.

Brown, G., Cliff, M. (2004). Investor sentiment and the near-term stock market. Journal of
Finance, 11 (1), 1-27.

Brown, G. and M, CIiff. (2005). Investor Sentiment and Asset Valuation. Journal of
Business, no 78, 405-440.

Chan, L., Jegadeesh, N., Lakonishok, J. (1996). Momentum strategies. Journal of Finance,
51 (5), 1681-1713.

Chen, K. (2011). Investor sentiment and the valuation relevance of accounting information.
Journal of Corporate Finance, 138-1609.

Ciccone, S. (2003). Does Analyst Optimism About Future Earning Distort Stock Prices?.
The Journal of Behavioral Finance, 4(2), 59-64.

Cornell, B., Landsman, W., Stubben, S. (2014). Accounting information, investor

sentiment, and market pricing. Journal of Corporate Finance, 244-295.

Daniel, K, D. Hirshleifer and A. Subrahmanyam. (1998). “Investor psychology and security

market under-and overreaction”. Journal of Finance 53: 1839-1886

Das, S., Martinez-Jerez, A., Tufano, P. (2005). A Clinical Study of Investor Discussion and
Sentiment. Financial Management, 34(3), 103-137.

DeLong, J., A. Shleifer, Summers, L., Waldmann, R. (1990). Noise Trader Risk in
Financial Markets. Journal of Political Economy, 98, no. 4, 703-738.

52



Fisher, K. and M. Statman. 2000. Investor Sentiment and Stock Returns. Financial Analysts
Journal 56:2, 16-23

Gujarati, D.N. (2004). Basic Econometrics. 4th ed. New York: The McGraw-Hill
Companies

Harrison, M., Kreps, D., (1978), "Speculative Investor Behavious in a Stock Market with
Heterogeneous Expectations,” Quarterly Journal of Economics, 42, 323-326

Kahneman, D. and A. Tversky. (1979). “Prospect theory: An analysis of decision under
risk”. Econometrica, 47: 263-291

Lee, C., Shleifer, A., Thaler, R. (1991). Investor sentiment and the closed-end fund puzzle.
Journal of Finance, 46 (1), 75-109.

Schindler, M. 2007. Rumors in Financial Markets: Insights into Behavioral Finance. West
Sussex, England: John Wiley & Sons, Ltd

Shefrin, H. (2008). Risk and Return in Behavioral SDF-Based Asset Pricing Models.

Journal of Investment Management, 6, no. 4-22.
Shiller, Robert J. (1981). Do Stock Prices Move Too Much to Be Justified by Subsequent
Changes in Dividends? The American Economic Review, Vol. 71, No. 3, PP. 421-

436.

Shiller, R. J. (2000). Measuring Bubble Expectations and Investor Confidence. The Journal
of Psychology and Financial Markets, 1(1), 49-60.

Stambaugh, F., Robert, Jianfeng, and Yuan, Y. (2012). The short of it: Investor sentiment

and Anomalies. Journal of Financial Economics, 104, 288-302.

53



Ohlson, J.A., Juettner-Nauroth, B.E. (2005). Expected EPS and EPS growth as
determinants of value. Journal of Finance, 10 (2-3), 349-365.

Olsen, R. (1998). Behavioral finance and its implications for stock price volatility.
Financial Analysts Journal, 54(2):10-18

Ritter, Jay R. (2003). “Behavioral Finance”. Pacific-Basin Finance Journal 11: 429-437

Shefrin, Hersh. 1985. “ Beyond Greed and Fear: Understanding Behavioral Finance and

Psychology of Investing”.Harvard Business School Press

Shleifer, Andrei, 2000. “Inefficient Markets: A Introduction to Behavioral Finance”.
Oxford: Oxford University Press.

Yu, Jianfeng, Yuan, Y. (2011). Investor sentiment and the mean-variance relation. Journal
of Financial Economics, 100, 367-381.

Zhu, B., Niu, F. (2016), Investor Sentiment, accounting information, stock price Evidence

from China. Pacific-Basin Finance Journal, 38, 125-134.

54





