DAFTAR PUSTAKA

Abdellaoui, M., Bleichrodt, H., & Kammoun, H. (2013). Do Financial Professionals
Behave According to Prospect Theory? An Experimental Study. Theory and
Decision,74(3), 411-429.

Barberis, N., & Huang, M. (2001). Mental Accounting, Loss Aversion, and
Individual Stock Returns. Journal of Finance 56 , 1247-1292.

Barberis, N., & Huang, M. (2008). Stocks as Lotteries: The Implications of
Probability Weighting for Security Prices. American Economic Review 98,
2006-2100.

Barberis, N., & Huang, M. (2009). Preferences with Frames: A New Ultility
Specification that allows for the Framing of Risks. Journal of Economic
Dynamics and Control 33, 1555-1576.

Barberis, N., Huang, M., & Santos, T. (1999). Prospect Theory and Asset Prices.
Quaterly Journal of Economics, 2001, v116 (1,Feb), 1-53.

Barberis, N., Mukherjee, A., & Wang , B. (2014). Prospect Theory and Stock
Returns: An Empirical Test. Review of Financial Studies 29, 3068-3107.

Benartzi , S., & Thaler, R. (1999). Risk Aversion or Myopia? Choices in Repeated
Gambles and Retirement Investments. Management Science 45, 364-381.

Benartzi, S., & Thaler, R. (1995). Myopic Loss Aversion and The Equity Premium
Puzzle. Quaterly Journal of Economics 110, 73-92.

Bernoulli, D. (1738). Exposition of a new theory on the measurement of risk. Reprint
in Econometrica: Journal of the Econometric Society in 1954, 22(1), 23-36.

Brooks, C. (2014). Introductory Econometrics for Finance, 3rd Edition. Cambridge
University Press, New York.

De Bondt, W., & Thaler, R. (1985). Does the Stock Market Overreact? Journal of
Finance 40, 793-805.

De Giorgi, E., & Legg, S. (2012). Dynamic Portfolio Choice and Asset Pricing with
Narrow framing and Probability Weighting. Swiss Finance Institute Research
Paper No. 09-25, 64.

Fama, E., & French, K. (1992). The Cross-section of Expected Stock Returns .
Journal of Finance 63, 2971-2995.

Page | 54



Fama, E., & MacBeth , J. (1973). Risk, Return, and Equilibrium: Empirical Tests.
The Journal of Political Economy, 81(3), 607-636.

Kahneman, D., & Tversky, A. (1979). Prospect Theory: An Analysis of Decision
Under Risk. Econometrica 47, 263-291.

Tversky, A., & Kahneman , D. (1991). Loss Aversion in Riskless Choice: A
Reference-Dependent Model. The Quaterly Journal of Economics 106, 1039-
61.

Tversky, A., & Kahneman, D. (1992). Advances in Prospect Theory: Cumulative
Representation of Uncertainty. Journal of Risk and Uncertainty 5, 297-323.

Von Neumann, J., & Morgenstern, O. (1944). Theory of Games and Economic
Behavior. Princeton University Press.

Page | 55





