DAFTAR PUSTAKA

Bettman, J. L., Sault, S. J., & Welch, E. L. (2009). Fundamental and Technical
Analysis: Substitutes or Compliments? 1 Introduction and Literature Review.
http://ssrn.com/abstract=899879http://ssrn.com/abstract=8998792

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

Buinevici, 1., Michal¢ervinka, R., & MichalCervinka, M. (2019). Rivals as Allies:
Combining Fundamental and Technical Analysis for Stock Investing Bachelor
thesis.

Cheung, W., Lam, K. S. K., & Yeung, H. F. (2011). Intertemporal profitability and the
stability of technical analysis: Evidences from the Hong Kong stock exchange.
Applied Economics, 43(15), 1945-1963.
https://doi.org/10.1080/00036840902817805

Daniel, K. D., & Titman, S. (1999). Sorting out “Sorting out Sorts.”

Davis, J. L., Fama, E. F., & French, K. R. (2000). Characteristic, Covariance, and
Average Returns: 1929 to 1997. The Journal of Finance, 55 No.1(Feb 2000), 389—
406.

de Bondt, W. F. M., & Thaler, R. H. (1986). Further Evidence on Investor Overreaction
and Stock Market Seasonality. The Journal of Finance, 42(3), 557-581.

Du, J.,, & Wong, W. K. (2018). Predictability of Technical Analysis on Singapore
Stock Market, before and after the Asian Financial Crisis.

Fama, E. F., & French, K. R. (1992). The Cross Section of Expected Stock Returns.
The Journal of Finance, 47(2), 427-465.

Fama, E. F., & French, K. R. (1993). Common Risk Factors in The Returns on Stocks
and Bonds. The Journal of Finance Economics, 33, 3-56.

FAMA, E. F., & FRENCH, K. R. (1995). Size and Book-to-Market Factors in Earnings
and  Returns.  The  Journal of  Finance,  50(1), 131-155.
https://doi.org/10.1111/j.1540-6261.1995.tb05169.x

Kahneman, D., & Riepe, M. W. (1998). Aspects of Investor Psychology. The Journal
of Portfolio Management.

36


http://ssrn.com/abstract=899879http:/ssrn.com/abstract=8998792

Ko, K. C., Lin, S. J,, Su, H. J., & Chang, H. H. (2014). Value investing and technical
analysis in Taiwan stock market. Pacific Basin Finance Journal, 26, 14-36.
https://doi.org/10.1016/j.pacfin.2013.10.004

Lakonishok, J., Shleifer, A., & Vishny, R. W. (1993). Contrarian Investment,
Extrapolation, and Risk. NBER Working Paper Series, 4360.

Lam, K. S. K, Dong, L., & Yu, B. (2019). Value premium and technical analysis:
Evidence from the China stock market.  Economies,  7(3).
https://doi.org/10.3390/economies7030092

Metghalchi, M., Kagochi, J., & Hayes, L. (2021). A technical approach to equity
investing in South Africa: A tale of two indexes. Cogent Economics and Finance,
9(1). https://doi.org/10.1080/23322039.2020.1869374

Niroomand, F., Metghalchi, M., & Hajilee, M. (2020). Efficient market hypothesis: a
ruinous implication for Portugese stock market. Journal of Economics and
Finance, 44(4), 749-763. https://doi.org/10.1007/s12197-020-09514-8

Patari, E., & Vilska, M. (2014). Performance of moving average trading strategies over
varying stock market conditions: the Finnish  evidence. Applied
Economics, 46(24), 2851-2872.

Petrusheva, N., & Jordanoski, I. (2016). COMPARATIVE ANALYSIS BETWEEN
THE FUNDAMENTAL AND TECHNICAL ANALYSIS OF STOCKS. In
JPMNT) Journal of Process Management-New Technologies, International (\Vol.
4, Issue 2). www.japmnt.com

Wooldridge, J. (2003). Introductory econometrics: A Modern Approach (2nd ed.).
Mason, Ohio, USA: Thomson Learning.

Zhu, Y., Zhou, G., St Louis, in, Back, K., Brock, W., Cao, H., Eraker, B., Gencay, R.,
Kan, R., Liu, H., Liu, J., Lochstoer, L., & Neely, C. (2008). Technical Analysis:
An Asset Allocation Perspective on the Use of Moving Averages.

37


http://www.japmnt.com/

