
 
 
 152 

DAFTAR PUSTAKA 

 

 

 

Andari, A. T., & Bakhtiar, Y. (2019). Pengaruh Price Cash Flow Ratio (PCFR) dan Price 

Sales Ratio (PSR) pada Return Saham (Studi Pada Perusahaan Ritel Tahun 2015-

2016). Owner: Riset & Jurnal Akuntansi., 3(2), 184–194. 

https://doi.org/10.33395/owner.v3i2.158 

 

Arifin, N. F., & Agustami, S. (2016). PENGARUH LIKUIDITAS, SOLVABILITAS, 

PROFITABILITAS, RASIO PASAR, DAN UKURAN PERUSAHAAN 

TERHADAP HARGA SAHAM (Studi Pada Perusahaan Subsektor Perkebunan 

yang Terdaftar Di Bursa Efek Indonesia Tahun 2010-2014). Jurnal Riset Akuntansi 

Dan Keuangan, 4(3). https://doi.org/10.17509/jrak.v4i3.4673 

 

Balamurugan, A., Selvi, Arul. A., Syedhussian, A., & Nithin, A. (2017). Stock Selection 

using Principal Component Analysis with Differential Evolution. International 

Journal of Computer Science Trends and Technology (IJCST), 5(2), 160–164. 

www.ijcstjournal.org 

 

beritasatu.com. (2021). Saham-saham Kesehatan dan Konsumer Menarik Saat PPKM 

Darurat. BERITA SATU. 

https://www.beritasatu.com/ekonomi/794625/sahamsaham-kesehatan-dan-

konsumer-menarik-saat-ppkm-darurat 

 

Berradi, Z., & Lazaar, M. (2019). Integration of Principal Component Analysis and 

Recurrent Neural Network to Forecast the Stock Price of Casablanca Stock 

Exchange. Procedia Computer Science, 148, 55–61. 

https://doi.org/10.1016/j.procs.2019.01.008 

 

bkpm.co.id. (2020). UU Cipta Kerja : Dorong Investasi, Ciptakan Lapangan Kerja. 

https://www.bkpm.go.id/id/publikasi/detail/berita/uu-cipta-kerja-dorong-investasi-

ciptakan-lapangan-kerja 

 

Brigham, E. F., & Houston, J. F. (2018). Dasar-Dasar Manajemen Keuangan. Salemba 

Empat. 

 

Cahyaningrum, Y. W., & Antikasari, T. W. (2017). PENGARUH EARNING PER 

SHARE, PRICE TO BOOK VALUE, RETURN ON ASSET, DAN RETURN ON 

EQUITY TERHADAP HARGA SAHAM SEKTOR KEUANGAN. Jurnal 

Economia, 13(2), 191–200. 

 

cnbcindonesia.com. (2019). Akhir November, Saham-saham Barang Konsumsi Unjuk 

Gigi. CNBC Indonesia. https://www.cnbcindonesia.com/market/20191129131023-

17-119036/akhir-november-saham-saham-barang-konsumsi-unjuk-gigi 

 

https://doi.org/10.33395/owner.v3i2.158
https://doi.org/10.17509/jrak.v4i3.4673
http://www.ijcstjournal.org/
https://www.beritasatu.com/ekonomi/794625/sahamsaham-kesehatan-dan-konsumer-menarik-saat-ppkm-darurat
https://www.beritasatu.com/ekonomi/794625/sahamsaham-kesehatan-dan-konsumer-menarik-saat-ppkm-darurat
https://doi.org/10.1016/j.procs.2019.01.008
https://www.bkpm.go.id/id/publikasi/detail/berita/uu-cipta-kerja-dorong-investasi-ciptakan-lapangan-kerja
https://www.bkpm.go.id/id/publikasi/detail/berita/uu-cipta-kerja-dorong-investasi-ciptakan-lapangan-kerja
https://www.cnbcindonesia.com/market/20191129131023-17-119036/akhir-november-saham-saham-barang-konsumsi-unjuk-gigi
https://www.cnbcindonesia.com/market/20191129131023-17-119036/akhir-november-saham-saham-barang-konsumsi-unjuk-gigi


 153 

cnbcindonesia.com. (2021a). Jeng...jeng! Saham Consumer Goods Mulai Bangkit dari 

Kubur. CNBC Indonesia. 

https://www.cnbcindonesia.com/market/20211014070917-17-283759/jengjeng-

saham-consumer-goods-mulai-bangkit-dari-kubur 

 

cnbcindonesia.com. (2021b). Sudah 5 Tahun Saham UNVR Gak ke Mana-mana, Kenapa 

ya? CNBC Indonesia. https://www.cnbcindonesia.com/market/20210318075321-

17-230973/sudah-5-tahun-saham-unvr-gak-ke-mana-mana-kenapa-ya 

 

Corporate Finance Institute. (2018). The Complete Guide to Trading (How to Trade the 

Markets and Win) (1st ed.). CFI Education. 

 

Darmadji, T., & Fakhruddin, H. M. (2017). Pasar Modal di Indonesia. Salemba Empat. 

 

Darmawan. (2020). Dasar-Dasar Memahami Rasio dan Laporan Keuangan. UNY 

Press. 

 

Databoks. (2019). Sektor Industri Berkontribusi 20% Terhadap Perekonomian 

Nasional. https://databoks.katadata.co.id/datapublish/2019/02/08/sektor-industri-

berkontribusi-20-terhadap-perekonomian-nasional 

 

Dewi, G. A. K. R. S., & Vijaya, D. P. (2018). Investasi dan Pasar Modal Indonesia. PT. 

RajaGrafindo Persada. 

 

Economy.okezone.com. (2020). IHSG Ambles 18,3% akibat Virus Corona Sepanjang 

2020. https://economy.okezone.com/read/2020/08/10/278/2259684/ihsg-ambles-

18-3-akibat-virus-corona-sepanjang-2020 

 

Edmons, W. A., & Kennedy, T. D. (2017). An Applied Guide to Research Designs : 

Quantitative, Qualitative, and Mixed Methods. SAGE. 

 

ekonomi.bisnis.com. (2021). Kepala BKPM: 2 Faktor Ini Sukses Dorong Investasi Asing 

Naik di Akhir 2020. Bisnis.Com. 

https://ekonomi.bisnis.com/read/20210125/9/1347335/kepala-bkpm-2-faktor-ini-

sukses-dorong-investasi-asing-naik-di-akhir-2020 

 

Fahmi, I. (2018). Pengantar Manajemen Keuangan. Alfabeta. 

 

Fajrian, F., & Sumawidjaja, R. N. (2018). ANALISIS DEBT TO EQUITY RATIO, 

EARNING PER SHARE, RETURN ON ASSETS DAN PRICE EARNING 

RATIO TERHADAP HARGA SAHAM. In Journal IMAGE | (Vol. 7, Issue 2). 

 

Fitriyana, R. F., Rikumahu, B., Widiyanesti, & Alamsyah, A. (2020, August 1). Principal 

Component Analysis to Determine Main Factors Stock Price of Consumer Goods 

Industry. 2020 International Conference on Data Science and Its Applications, 

ICoDSA 2020. https://doi.org/10.1109/ICoDSA50139.2020.9212845 

https://www.cnbcindonesia.com/market/20211014070917-17-283759/jengjeng-saham-consumer-goods-mulai-bangkit-dari-kubur
https://www.cnbcindonesia.com/market/20211014070917-17-283759/jengjeng-saham-consumer-goods-mulai-bangkit-dari-kubur
https://www.cnbcindonesia.com/market/20210318075321-17-230973/sudah-5-tahun-saham-unvr-gak-ke-mana-mana-kenapa-ya
https://www.cnbcindonesia.com/market/20210318075321-17-230973/sudah-5-tahun-saham-unvr-gak-ke-mana-mana-kenapa-ya
https://databoks.katadata.co.id/datapublish/2019/02/08/sektor-industri-berkontribusi-20-terhadap-perekonomian-nasional
https://databoks.katadata.co.id/datapublish/2019/02/08/sektor-industri-berkontribusi-20-terhadap-perekonomian-nasional
https://economy.okezone.com/read/2020/08/10/278/2259684/ihsg-ambles-18-3-akibat-virus-corona-sepanjang-2020
https://economy.okezone.com/read/2020/08/10/278/2259684/ihsg-ambles-18-3-akibat-virus-corona-sepanjang-2020
https://ekonomi.bisnis.com/read/20210125/9/1347335/kepala-bkpm-2-faktor-ini-sukses-dorong-investasi-asing-naik-di-akhir-2020
https://ekonomi.bisnis.com/read/20210125/9/1347335/kepala-bkpm-2-faktor-ini-sukses-dorong-investasi-asing-naik-di-akhir-2020
https://doi.org/10.1109/ICoDSA50139.2020.9212845


 
 
 154 

 

Gio, P. U., & Irawan, D. E. (2016). Belajar Statistika dengan R (disertai beberapa 

contoh perhitungan). USU Press. 

 

Hair, J. F., Celsi, M., Money, A., Samouel, P., & Page, M. (2016). Essentials of Business 

Research Methods. Routledge. 

 

Halim, A. (2016). Manajemen Keuangan Sektor Publik. Salemba Empat. 

 

Hanafi, M. (2016). Manajemen Keuangan. BPFE. 

 

Harahap, S. S. (2016). Analisis Kritis Laporan Keuangan. BPFE-Yogyakarta. 

 

Hartono, J. (2016). Teori Portofolio dan Analisis Investasi. BPFE-Yogyakarta. 

 

Hermawan, S., & Amirullah. (2016). Metode Penelitian Bisnis (Pendekatan Kuantitatif 

& Kualitatif). Media Nusa Creative. 

 

Hery. (2016). Analisis Laporan Keuangan. PT. Grasindo. 

 

Hery. (2018). Analisis Laporan Keuangan. PT. Gramedia. 

 

idx.co.id. (2019). IDX Monthly Statistics (November 2019). 

 

idx.co.id. (2020). IDX Monthly Statistics (December 2020). 

 

Indonesia Stock Exchange. (2018a). 50 Biggest Market Capitalization - January 2020. 

Indonesia Stock Exchange. https://idx.co.id/data-pasar/laporan-statistik/digital-

statistic-beta/biggest-market-

cap?q=eyJ5ZWFyIjoiMjAyMSIsIm1vbnRoIjoiMiIsInF1YXJ0ZXIiOjAsInR5cGU

iOiJtb250aGx5In0= 

 

Indonesia Stock Exchange. (2018b). Data Pasar: Data Saham: Indeks Saham. Indonesia 

Stock Exchange. https://www.idx.co.id/data-pasar/data-saham/indeks-saham/ 

 

Indonesia Stock Exchange. (2018c). Indonesia Stock Exchange Industrial Classification. 

 

Indonesia Stock Exchange. (2018d). Produk: Saham . Indonesia Stock Exchange. 

https://www.idx.co.id/produk/saham/ 

 

Indraswari, I. G. A. L., & Mimba, N. P. S. H. (2017). Pengaruh Profitabilitas, 

Pertumbuhan Perusahaan, Kapitalisasi Pasar, dan Kepemilikan Saham Publik pada 

Tingkat Pengungkapan CSR. E-Jurnal Akuntansi Universitas Udayana, 20(2), 

1219–1248. https://doi.org/10.24843/EJA.2017.v20.i02.p13 

 

https://idx.co.id/data-pasar/laporan-statistik/digital-statistic-beta/biggest-market-cap?q=eyJ5ZWFyIjoiMjAyMSIsIm1vbnRoIjoiMiIsInF1YXJ0ZXIiOjAsInR5cGUiOiJtb250aGx5In0=
https://idx.co.id/data-pasar/laporan-statistik/digital-statistic-beta/biggest-market-cap?q=eyJ5ZWFyIjoiMjAyMSIsIm1vbnRoIjoiMiIsInF1YXJ0ZXIiOjAsInR5cGUiOiJtb250aGx5In0=
https://idx.co.id/data-pasar/laporan-statistik/digital-statistic-beta/biggest-market-cap?q=eyJ5ZWFyIjoiMjAyMSIsIm1vbnRoIjoiMiIsInF1YXJ0ZXIiOjAsInR5cGUiOiJtb250aGx5In0=
https://idx.co.id/data-pasar/laporan-statistik/digital-statistic-beta/biggest-market-cap?q=eyJ5ZWFyIjoiMjAyMSIsIm1vbnRoIjoiMiIsInF1YXJ0ZXIiOjAsInR5cGUiOiJtb250aGx5In0=
https://www.idx.co.id/data-pasar/data-saham/indeks-saham/
https://www.idx.co.id/produk/saham/
https://doi.org/10.24843/EJA.2017.v20.i02.p13


 155 

Indrawati. (2015). Metode Penelitian Manajemen dan Bisnis Konvergensi Teknologi 

Komunikasi dan Informasi. Aditama. 

 

Indrawati. (2018). Metode Penelitian Kualitatif. PT. Refika Aditama. 

 

Indriantoro, N., & Supomo, B. (2018). Metodologi Penelitian Bisnis untuk Akuntansi 

dan Manajemen. ANDI Publisher. 

 

Insight.kontan.co.id. (2020). Harga Ayam Naik di Pertengahan 2020, Saham CPIN dan 

MAIN Layak Dikoleksi? Business Insight. https://insight.kontan.co.id/news/harga-

ayam-naik-di-pertengahan-2020-saham-cpin-dan-main-layak-dikoleksi 

 

Jogiyanto, H. (2017). Teori Portofolio dan Analisis Investasi. BPFE. 

 

Kamal, M. B. (2016). Pengaruh Receivable Turn Over Dan Debt To Asset Ratio (DAR 

) Terhadap Return On Asset (ROA) Pad Perusahaan Pertanian Yang Terdaftar Di 

Bursa Efek Indonesia (BEI). Jurnal Ilmiah Manajemen Dan Bisnis, 17(2), 68–81. 

 

Kamaludin, & Indriani, R. (2018). Manajemen Keuangan “Konsep Dasar dan 

Penerapannya” (Cetakan Ke-3). CV. Mandar Maju. 

 

Kasmir. (2016). Analisis Laporan Keuangan. PT. Raja Grafindo Persada. 

 

Kasmir. (2017). Analisis Laporan Keuangan (1st ed.). Raja Grafindo Persada. 

 

Kasmir. (2018). Analisis Laporan Keuangan. PT. Raja Grafindo Persada. 

 

Kemenperin.go.id. (2020). Sektor Industri Masih Jadi Andalan PDB Nasional. 

Kementerian Perindustrian Republik Indonesia. 

 

Keown, A. J., Martin, J. D., Petty, J. W., & Scott, D. F. (2018). Manajemen Keuangan: 

Prinsip dan Penerapan (10th ed.). PT. INDEKS. 

 

Kontan.co.id. (2020). IHSG menguat 41,69% dari level terendah tahun ini, cermati 

rekomendasi saham berikut. https://investasi.kontan.co.id/news/ihsg-menguat-

4169-dari-level-terendah-tahun-ini-cermati-rekomendasi-saham-berikut 

 

Malhotra, N. K. (2015). Essentials of Marketing Research: A Hands-On Orientation. 

Pearson Education. 

 

Mbona, R. M., & Yusheng, K. (2019). Financial statement analysis: Principal component 

analysis (PCA) approach case study on China telecoms industry. Asian Journal of 

Accounting Research, 4(2), 233–245. https://doi.org/10.1108/AJAR-05-2019-0037 

 

Nugraha, E. S., & Sulasmiyati, S. (2017). Analisis Nilai Intrinsik Saham Dengan 

Relative Valuation Techniques. Jurnal Administrasi Bisnis, 521(1), 106–113. 

https://insight.kontan.co.id/news/harga-ayam-naik-di-pertengahan-2020-saham-cpin-dan-main-layak-dikoleksi
https://insight.kontan.co.id/news/harga-ayam-naik-di-pertengahan-2020-saham-cpin-dan-main-layak-dikoleksi
https://investasi.kontan.co.id/news/ihsg-menguat-4169-dari-level-terendah-tahun-ini-cermati-rekomendasi-saham-berikut
https://investasi.kontan.co.id/news/ihsg-menguat-4169-dari-level-terendah-tahun-ini-cermati-rekomendasi-saham-berikut
https://doi.org/10.1108/AJAR-05-2019-0037


 
 
 156 

 

Pasini, G. (2017). PRINCIPAL COMPONENT ANALYSIS FOR STOCK 

PORTFOLIO MANAGEMENT. International Journal of Pure and Apllied 

Mathematics, 115(1). https://doi.org/10.12732/ijpam.v115i1.12 

 

Poland, S. R. (2016). Founder’s Pocket Guide: Term Sheet and Preferred Shared. 1x1 

Media, LLC. 

 

Pramana, S., Yordani, R., Kurniawan, R., & Yuniarto, B. (2016). Dasar-Dasar Statistika 

dengan Software R : Konsep dan Aplikasi. In Media. 

 

Prihadi, T. (2019). Analisis Laporan Keuangan: Konsep dan Aplikasi. PT. Gramedia 

Pustaka Utama. 

 

Rachmadi, T. (2020). Investasi Cerdas Kaum Milenial. TIGA Ebook. 

 

Ramadhayanti, A. (2019). Aplikasi SPSS untuk Penelitian dan Riset Pasar. PT. Elex 

Media Komputindo. 

 

Raprayogha, R., Rusnawati, & Abbas, D. (2017). PENGARUH KINERJA 

KEUANGAN TERHADAP HARGA SAHAM PADA SEKTOR INDUSTRI 

BARANG KONSUMSI YANG TERCATAT DI JAKARTA ISLAMIK INDEX 

(JII). MINDS: Jurnal Manajemen Ide Dan Inspirasi, 4(1), 47–60. 

 

Santoso, S. (2017). Statistik Multivariat Dengan SPSS. PT Elex Media Komputindo. 

 

Sarwono, J. (2017). Mengenal Prosedur-Prosedur Populer dalam SPSS 23. PT Elex 

Media Komputindo. 

 

Sawir, A. (2017). Analisis Kinerja Keuangan dan Perencanaan Keuangan Perusahaan. 

PT. Gramedia Pustaka Utama. 

 

Sekaran, U., & Bougie, R. (2016). Research Methods for Business : A Skill-Building 

Approach. John Wiley & Sons. 

 

Srihardianti, M., Mustafid, & Prahutama, A. (2016). METODE REGRESI DATA 

PANEL UNTUK PERAMALAN KONSUMSI ENERGI DI INDONESIA. 

JURNAL GAUSSIAN, 5(3), 475–485. 

 

Sudaryo, Y., & Yudanegara, A. (2017). Investasi Bank dan Lembaga Keuangan. ANDI. 

 

Sugiyono. (2016). Metode Penelitian Kuantitatif, Kualitatif, dan R&D. PT. Alfabet. 

 

Sugiyono. (2017). Statistik untuk Penelitian. Alfabeta. 

 

Sugiyono. (2018). Metode Penelitian Kuantitatif. Alfabeta. 

https://doi.org/10.12732/ijpam.v115i1.12


 157 

 

Sujarweni, V. W. (2017). Analisis Laporan Keuangan: Teori, Aplikasi, dan Hasil 

Penelitian. Pustaka Baru Press. 

 

Syamsuddin, L. (2016). Manajemen Keuangan Perusahaan: Konsep Aplikasi dalam: 

Perencanaan, Pengawasan, dan Pengambilan Keputusan . PT. Rajagrafindo 

Persada. 

 

Tandelilin, E. (2017). Pasar Modal Manajemen Portofolio & Investasi. PT. Kanisius. 

 

Umam, K., & Sutanto, H. (2017). Manajemen Investasi. Pustaka Setia. 

 

Waqar, M., Dawood, H., Shahnawaz, M. B., Ghazanfar, M. A., & Guo, P. (2017). 

Prediction of Stock Market by Principal Component Analysis. Proceedings - 13th 

International Conference on Computational Intelligence and Security, CIS 2017, 

2018-January, 599–602. https://doi.org/10.1109/CIS.2017.00139 

 

Wardiyah, M. L. (2017). Analisis Laporan Keuangan . CV. Pustaka Setia. 

 

Widarjono, A. (2016). Ekonometrika Pengantar dan Aplikasinya Disertai Panduan E-

views. UUP STIM YKPN. 

 

Yahoo! Finance. (2021a). Historical Price Kode Emiten CPIN, GGRM, HMSP, ICBP, 

INDF, JPFA, dan UNVR. Yahoo! Finance. 

https://finance.yahoo.com/quote/CPIN.JK/history?p=CPIN.JK 

 

Yahoo Finance. (2021). Jakarta Composite Index (^JKSE) . 

https://finance.yahoo.com/quote/%5EJKSE/history?period1=1451606400&period

2=1640908800&interval=1d&filter=history&frequency=1d&includeAdjustedClos

e=true 

 

Yahoo! Finance. (2021b). PT Charoen Pokphand Indonesia Tbk (CPIN.JK). Yahoo! 

Finance. https://finance.yahoo.com/quote/CPIN.JK/history?p=CPIN.JK 

 

Yahoo! Finance. (2021c). PT Gudang Garam Tbk (GGRM.JK). Yahoo! Finance. 

https://finance.yahoo.com/quote/GGRM.JK/history?p=GGRM.JK 

 

Yahoo! Finance. (2021d). PT Hanjaya Mandala Sampoerna Tbk (HMSP.JK). Yahoo! 

Finance. https://finance.yahoo.com/quote/HMSP.JK/history?p=HMSP.JK 

 

Yahoo! Finance. (2021e). PT Indofood CBP Sukses Makmur Tbk (ICBP.JK). Yahoo! 

Finance. https://finance.yahoo.com/quote/ICBP.JK/history?p=ICBP.JK 

 

Yahoo! Finance. (2021f). PT Indofood Sukses Makmur Tbk (INDF.JK). Yahoo! Finance 

. https://finance.yahoo.com/quote/INDF.JK/history?p=INDF.JK 

 

https://doi.org/10.1109/CIS.2017.00139
https://finance.yahoo.com/quote/CPIN.JK/history?p=CPIN.JK
https://finance.yahoo.com/quote/%5EJKSE/history?period1=1451606400&period2=1640908800&interval=1d&filter=history&frequency=1d&includeAdjustedClose=true
https://finance.yahoo.com/quote/%5EJKSE/history?period1=1451606400&period2=1640908800&interval=1d&filter=history&frequency=1d&includeAdjustedClose=true
https://finance.yahoo.com/quote/%5EJKSE/history?period1=1451606400&period2=1640908800&interval=1d&filter=history&frequency=1d&includeAdjustedClose=true
https://finance.yahoo.com/quote/CPIN.JK/history?p=CPIN.JK
https://finance.yahoo.com/quote/GGRM.JK/history?p=GGRM.JK
https://finance.yahoo.com/quote/HMSP.JK/history?p=HMSP.JK
https://finance.yahoo.com/quote/ICBP.JK/history?p=ICBP.JK
https://finance.yahoo.com/quote/INDF.JK/history?p=INDF.JK


 
 
 158 

Yahoo! Finance. (2021g). PT Japfa Comfeed Indonesia Tbk (JPFA.JK). Yahoo! 

Finance. https://finance.yahoo.com/quote/JPFA.JK/history?p=JPFA.JK 

 

Yahoo! Finance. (2021h). PT Unilever Indonesia Tbk (UNVR.JK). Yahoo! Finance. 

https://finance.yahoo.com/quote/UNVR.JK/history?p=UNVR.JK 

 

  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

https://finance.yahoo.com/quote/JPFA.JK/history?p=JPFA.JK
https://finance.yahoo.com/quote/UNVR.JK/history?p=UNVR.JK

	DAFTAR PUSTAKA

