DAFTAR PUSTAKA

Abdullah, Ma’aruf. Metode Penelitian Kuantitatif. Yogyakarta: Aswaja Pressindo,
2015.

Adrian, Muhammad Dani, and Anissa Dewi Arismaya. The Effect of Return on
Assets (ROA), Return on Equity (ROE) and Earnings Per Share (EPS) on
Stock Returns with Inflation as a Moderating Variable. 5, no. 2 (2025): 58—
72.

Adrianah. “Deskripsi Kinerja Keuangan Dengan Economic Value Added Pada PT.
Mayora Indah Tbk.” Jurnal Mirai Management 8, no. 2 (2023): 352.

Akarsu, Sergen, and Omiir Siier. “How Investor Attention Affects Stock Returns?
Some International Evidence.” Borsa Istanbul Review 22, no. 3 (2022):
616-26. https://doi.org/10.1016/j.bir.2021.09.001.

Aldiansyah, Rian, and Badrudin Badrudin. “Kejujuran Dalam Perspektif Hadis:
Kajian Terhadap Peran Kejujuran Dalam Membangun Karakter Muslim
Dalam Kehidupan Sehari-Hari.” Tadhkirah: Jurnal Terapan Hukum Islam
Dan Kajian Filsafat Syariah 2, no. 3 (2025): 31-44.
https://doi.org/https://doi.org/10.59841/tadhkirah.v2i3.236.

Aldy Kurnia Santoso, Bayu Wijayantini, and Achmad Hasan Hafidzi. “Sharia
Banking Stocks: The Role of Profitability and Financial Performance.”
American Journal of Economics and Business Management 7, no. 12
(December 2024): 1463-69. https://doi.org/10.31150/ajebm.v7i12.3134.

Angraini, Lestari Ayu, Novita Sari Hutasoit, and Gracia Shinta Ugut. “Sentimen
Investor, Faktor Fundamental Makroekonomi dan Excess Return Pasar
Saham di Indonesia.” Jurnal Bisnis dan Manajemen 9, no. 1 (May 2022):
27-34. https://doi.org/10.26905/jbm.v9i1.7178.

Ansofino. Buku Ajar Ekonometrika. Yogyakarta: Deepublish, 2016.
120



121

Asari, Andi. Dasar Penelitian Kuantitatif. Klaten: Penerbit Lakeisha, 2019.

Barber, Brand M., and Terrance Odean. “All That Glitters: The Effect of Attention
and News on the Buying Behavior of Individual and Institutional Investors.”

Review of Finance Studies 21, no. 2 (2008): 785-818.

Barberis, Nicholas, and Richard Thaler. A Survey of Behavioral Finance. Elsevier,
2003.

Basuki, Agus Tri. Analisis Data Panel Dalam Penelitian Ekonomi Dan Bisnis.
Yogyakarta: UMY, 2021.

Basuki, Agus Tri, and Imamudin Yuliadi. Elektronik Data Proscessing (SPSS 15
Dan Eviews 7). Sleman: Danisa Media, 2015.

Benu, Frend L., and Agus S. Benu. Metodologi Penelitian Kuantitatif Ekonomi,
Sosiologi, Komunikasi, Adminitrasi, Pertanian, Dan Lainnya. Jakarta:

Prenadamedia Group, 2019.

Bondt, Werner F. M., and Richard Thaler. “Does the Stock Market Overreact?”” The
Journal Finance 40, no. 3 (1985): 793-05.

Connelly, Brian L. “Signalling Theory: A Review and Assessment.” Journal of
Management, no. 01 (2011): 3-7.

Darmadji, Tjiptono, and Hendy M. Fakhrudin. Pasar Modal Di Indonesia:
Pendekatan Tanya Jawab: Edisi Pertama. Jakarta: Salemba Empat, 2001.

Dermawan, Deni. Metode Penelitian Kuantitatif. Bandung: PT. Remaja
Rosdakarya Offset, 2014.

Desiyanti, Rika. Teori Investasi Dan Portofolio. Karang Padang: Bung Hatta
Univesity Press, 2017.



122

Fadrul, Budiyanto, and Nur Fadjrin Asyik. Kinerja Keuangan Dan Nilai
Perusahaan Ditinjau Dari Peran Struktur Kepemilikan Dan Corporate
Social Resposibility. Jawa Tengah: CV. Eureka Media Aksara, 2021.

Fajariani, Desta Puji, and Hendri Hermawan Adinugraha. “Islamic Accounting as
An Information System for Sharia- Based Companies.” Al-Muamalah:
Jurnal Ekonomi Islam, Filantropi, Dan Perbankan Syariah 1, no. 1 (2024):
57-72.

Goel, Garima, and Saumya Ranjan Dash. “Household Pandemic Internet Search
Intensity and Stock Returns: A Case of Tourism Industry Resiliency.” IMB
Management Review 35, no. 4 (2023): 426-40.
https://doi.org/10.1016/j.iimb.2023.09.003.

Gunawan, Ce. Mahir Menguasi SPSS (Mudah Mengolah Data Dengan IBM SPSS
Statistic 25). n.d., 208.

Handayani, Puspita. “Analisis Pengaruh Investor Attention terhadap Initial Return
IPO.” JABI (Jurnal Akuntansi Berkelanjutan Indonesia) 5, no. 2 (2022):
122-30. https://doi.org/10.32493/JABI.v5i2.y2022.p122-130.

Hardani. Metode Penelitian Kualitatif & Kuantitatif, Revista Brasileira de
Linguistica Aplicada. Vol. 5. Yogyakarta: CV. Pustaka Ilmu Group
Yogyakarta, 2020.

Hartono, Jogiyanto. Teori Portofolio Dan Analisis Investasi. Yogyakarta: BPFE
Yogyakarta, 2003.

Hasibuan, Razali Ade Syahputra, and Ulfi Kartika Oktaviana. “Technological
Innovation in Influence the Financial Performance of Sharia Banking in
Indonesia.” Jurnal llmiah Ekonomi Islam 9, no. 1 (n.d.): 283-91.
https://doi.org/http://dx.doi.org/10.29040/jiei.v9i1.8147.



123

Indartini, Mintarti, and Mutmainah. Analisis Data Kuantitatif Uji Instrumen, Uji
Asumsi Klasik, Korelasi, Dan Regresi Linier Berganda. Klaten: Penerbit
Lakeisha, 2024.

Ista, Akram, Ristiyanti Ahmadul Marunta, Andi Muh Tagiyuddin, and Nurul
Amalia Ista. Riba, Gharar, Dan Maysir dalam Sistem Ekonomi. 4, no. 3
(2024): 315-30.

Jaya, Eka Putra, and Randy Kuswanto. ““Pengaruh Return on Assets, Debt to
Equity, dan Price to Book Value Terhadap Return Saham Perusahaan LQ45
Terdaftar di Bursa Efek Indonesia Periode 2016-2018.” Jurnal Bina
Akuntansi 8, no. 1 (2021): 51-67. https://doi.org/10.52859/jba.v8i1.136.

Kahneman, Daniel, and Amos Tversky. “Prospect Theory: An Analysis of Decision
under Risk.” Econometrica 47, no. 2 (1979): 263-91.

Kanari, and Syarief Fauzie. “Analisis Idiosyncratic Risk, Return dan Liquidity
Saham Perbankan di Indonesia Dengan Pendekatan Spillover.” LSWA
Coference Series 6 (2023): 270.

Keiso, Donald E., Jerry J. Weygandt, and Terry D. Warfield. Intermediate
Accounting: IFRS Edition, John Wiley & Sons. Jakarta: Salemba Empat,
2022.

Kementerian Agama Republik Indonesia. Al-Qur’an Dan Terjemahannya. Jakarta:
Lajnah Pentashihan Mushaf Al-Qur’an, 2005.

Lai, Huei-Hwa, Tzu-Pu Chang, Cheng-Han Hu, and Po-Ching Chou. “Can Google
Search Volume Index Predict the Returns and Trading Volumes of Stocks
in a Retail Investor Dominant Market.” Cogent Economics & Finance 10,
no. 1 (2022): 1-18. https://doi.org/10.1080/23322039.2021.2014640.

Lameo, Yulinda Djasman, Sahmin Noholo, and Muliyani Mahmud. “Pengaruh

ROA, PER, OPM Terhadap Return Saham Perusahaan Industri Rokok Di



124

BEL” Jambura Accounting Review 4, no. 2 (September 2023): 310—20.
https://doi.org/10.37905/jar.v4i2.98.

Lisnawati, Ni Komang, Agus Wahyudi Salasa Gama, and Ni Putu Yeni Astiti.
Pengaruh Return on Asset (ROA), Debt to Equity Ratio (DER), dan Tingkat
Inflasi terhadap Return Saham Subsektor Perbankan yang terdaftar di
Bursa Efek Indonesia (BEI) Periode 2020 — 2022. 5, no. 3 (2024): 96-111.

Machali, Imam. Metode Penelitian Kuantitatif (Panduan Praktis Merencanakan.
Melaksanakan Dan Analisis Dalam Penelitian Kuantitatif. Yogyakarta:

Fakultas Tarbiyah dan Keguruan, 2021.

Mariyani, Ni Putu, Putu Wenny Saitri, Mahasaraswati Denpasar University, Ni
Putu Yuria Mendra, and Mahasaraswati Denpasar University. “Predicting
Stock Returns in Indonesian Technology Companies.” International
Journal of Accounting & Finance in Asia Pasific 8, no. 1 (February 2025):
94-110. https://doi.org/10.32535/ijafap.v8i1.3639.

Mauludi, Ali. Teknik Belajar Statistik 1. Jakarta: Alim’s Publishing, 2019.

Michael, Spence. “Job Market Signalling.” The Quartely Journal of Economics 87,
no. 3 (1973): 15-18.

Muflihah, Irma Laelani, Suhendar, and Heni Verawati. “Pengaruh Kinerja
Keuangan, Good Corporate Governance terhadap Return Saham: Studi
Empiris di JII 2019-2023.” Jurnal Bina Akuntansi 12, no. 2 (July 2025):
189-202. https://doi.org/10.52859/jba.v12i2.793.

Muhammad Irkham Firdaus and Mufti Fitiyani. “Shariah Perspective on Investing
in Islamic Capital Market: A Qualitative Study.” Journal of Islamic
Economic and Business Research 2, no. 1 (June 2022): 66-75.
https://doi.org/10.18196/jiebr.v2i1.45.



125

Mustapa, Gusnar, Hendy Hermawan, and Yessi Raraswati. “Pengaruh Return on
Assets (ROA), Return on Equity (ROE), dan Net Profit Margin (NPM)
terhadap Harga Saham pada Perusahaan Farmasi yang Terdaftar di Bursa
Efek Indonesia (BEI).” CERMIN: Jurnal Penelitian 5, no. 2 (December
2021): 249. https://doi.org/10.36841/cermin_unars.v5i2.1189.

Muuna, Adellya Nihayatul, Elvy Prastikawati, Anna Nur Laili, Muna Widya Sari,
and Ardyan Firdausi Mustoffa. “Asimetri Informasi Dan Teori Keagenan
Pada Pengungkapan Laporan Keuangan.” Jurnal Akuntansi Dan Pajak 23,
no. 02 (2023): 1-8.

Nazir, Moh. Metode Penelitian. Jakarta: Ghalia Indonesia, 1988.

Neila Musfiatul Li’ala and Tiara Widya Antikasari. “Pengaruh ROA, ROE dan EPS
Terhadap Return Saham Perusahaan Sido Muncul Tbk. Tahun 2015-2023.”
Nigosiya: Journal of Economics and Business Research 4, no. 01 (June
2024): 49-63. https://doi.org/10.21154/niqosiya.v4i01.3241.

Neolaka, Amos. Metode Penelitian Dan Statistik. Bandung: PT. Remaja
Rosdakarya Offset, 2016.

Nilawati, and Neizi Fati. Metodologi Penelitian. Tanjung: Politeknik Pertanian
Negeri Payakumbuh, 2023.

Patni, Ni Putu Intan Satya, and Putu Sri Arta Jaya Kusuma. “Tinjauan Pengaruh
Kinerja Keuangan Terhadap Return Saham Dalam Perusahaan Barang
Konsumen Yang Terdaftar Di BEIL.” JAFTA 6, no. 2 (2024): 39-49.

Pelle, Aprili, Aprilia S. Waani, Enjelita I. Repi, Erika Kawinda, Rizka Handayani,
Stefanus A. Hendrawan, Yvonne C. Pondaag, and Joubert B. Maramis.
“Pengaruh Profitabilitas Terhadap Return Saham Sektor Industri Teknologi
yng Terdaftar dalam IDXTechno 2022.” Jurnal Riset Ekonomi, Manajemen,
Bisnis, dan Akuntansi 10, no. 4 (2022): 1942-52.



126

Permada, Dewi Nari Ratih. Literatur Review about: Behavioral Finance. Banten:
CV. AA Rizky, 2021.

Pratama, Muhammad Yoga, Gatot Nazir Ahmad, and Ryna Parlyna. “Pengaruh
Investor Attention dan Economic Policy Uncertainty Terhadap Kinerja
Pasar Saham Bank KBMI 4.” Jurnal Iimiah Multidisiplin 2, no. 1 (2026):
2214-32.

Putri, Chyntia Tiara, Dwi Susilowati, and Nadi Hernadi Moorcy. Pengaruh Kinerja
Keuangan Terhadap Return Saham Perusahaan Sektor Multifinance. 18,
no. 1 (2025): 141-48,

R, Mandasari, Mardiana R, and Mutty Claudia Dewinda. “Firm Performance and
Stock Returns: The Moderating Role of Google Search Volume Index:
Evidence from Companies Listed in Indonesian Sharia Stock Index.”
Journal of Applied Business Administration 7, no. 2 (September 2023):
255-64. https://doi.org/10.30871/jaba.v7i2.7056.

Rahayu. “Kinerja Keuangan Perusahaan.” In Kinerja Keuangan Perusahaan, 6.

Jakarta: Universitas Prof. Moestopo Jakarta, 2021.

Rahayu. Kinerja Keuangan Perusahaan. Jakarta: Penerbit Program Pascasarjana
Universitas Prof. Moestopo (Beragama), 2020.

Rahmadani. Pengantar Metodologi Penelitian. Banjarmasin: Antasari Press, 2011.

Raza, Shahid, Sun Baiging, Hassen Soltani, and Ousama Ben-Salha. “Investor
Attention, Market Dynamics, and Behavioral Insights: A Study Using
Google Search Volume.” Systems 13, no. 4 (April 2025): 252.
https://doi.org/10.3390/systems13040252.

Razak, Keenan M., and Rahma Wijayanti. “The Effect of Financial Performance on
The Share Price of The Indonesian Sharia Stock Index 2019 - 2024.”



127

Airlangga Journal of Innovation Management 6, no. 2 (June 2025): 261—
79. https://doi.org/10.20473/ajim.v6i2.72712.

Sahir, Syafrida Hafni. Metodologi Penelitian. Medan: Penerbit KBM Indonesia,
2021.

Sentosa, Dewi Suryani, Khairil Umuri, and Sartiyah Sartiyah. “Analisis Perilaku
Investor dalam Pasar Saham: Pendekatan Islam untuk Meningkatkan
Stabilitas Keuangan.” IHTIYATH : Jurnal Manajemen Keuangan Syariah
9, no. 1 (March 2025): 1-21. https://doi.org/10.32505/ihtiyath.v9i1.10804.

Sinaga, Dameria. Buku Ajar Statistik. Jakarta Timur: UK31 Press, 2014.

Siska, Elmira. “Financial Technology (FinTech) and Its Impact on Financial
Performance of Islamic Banking.” ARBITRASE: Journal of Economics and
Accounting 2, no. 3 (2022). https://doi.org/10.47065/arbitrase.v2i3.338.

Sugiyono. Metode Penelitian Kuantitatif, Kualitatif, R&D. Bandung: Alfabeta,
2018.

Tambunan, Saribulan, Desy Astrid Anindya, and Muhammad Habibie. Kinerja

Keuangan. Sumatera Utara: Universitas Medan Area Press, 2023.

Tandellin, E. Analisis Investasi Dan Manajemen Fortofolio. Yogyakarta: BPFE
Yogyakarta, 2010.

Usman, Berto, Chairil Afandy, and Intan Zoraya. “Perhatian Investor dan Likuiditas
Saham Perusahaan Publik di Bursa Efek Indonesia.” JRMSI - Jurnal Riset
Manajemen  Sains  Indonesia 13, no. 01 (2022): 76-93.
https://doi.org/10.21009/JRMS1.013.1.05.

Usman, Berto, Muhammad Geovani Hasnam, Ridwan Nurazi, Baihaqgi, and
Somnuk Aujirapongpan. “Exploring Investor Attention in Shariah Markets,

Macroeconomic Influences, and Corporate Performance: Insights from



128

Indonesia.” Social Sciences & Humanities Open 10 (2024): 1-12.
https://doi.org/10.1016/j.ssah0.2024.101015.

Usmani, Mufti Muhammad Tagi. An Introduction to Islamic Finance. Pakistan:
Brill Edition, 2001.

Wicaksono, Galih. Teori Akuntansi. Padang: Global Eksekutif Teknologi, 2022.



