
DAFTAR PUSTAKA 

Aikaeli, J ehovaness. 2006 . Determinants of Excess Liquidity in Tanzania 

Commercial Banks. Department of  E conomics U niversity o f Dar es  

Salaam. 

Arthesa, A de., d an H andiman, E dia. 2006.  Bank & Lembaga Keuangan Bukan 

Bank. PT Index, Jakarta. 

Bank Indonesia. 2003 . Proyeksi Likuiditas dan Kajian Awal Liquidity Effect. 

Bagian Analisis dan Perencanaan Kebijakan. 

____________. 2008. Laporan Perekonomian Indonesia 2008 – 2012. Direktorat 

Riset Ekonomi dan Moneter – Bank Indonesia. 

Bathaluddin, Nur M. Adhi P., dan Wahyu A.W. 2012. Dampak Persistensi Ekses 

Likuiditas Terhadap Kebijakan Moneter. Buletin Ekonomi Moneter dan 

Perbankan Bank Indonesia : Jakarta. 

Blanchard, Oliver. 2006. Macroeconomics.  Edition. Massachusetts Institute of 

Technology (MIT). New Jersey: Prentice Hall International, Inc. 

Borio, C laudio E .V. 2001 . A hundred ways to skin a cat: Comparing Monetary 

Policy Operating Procedures in the United States, Japan, and the Euro 

Area. Monetary and Economic Department Papers No.9, BIS. 

Buletin Ekonomi Moneter  dan Perbankan, Volume 14, Nomor 3, Januari 2012. 

Dow, James P., Jr. The Demand for Excess Reserves in the United States. 

Enders, W alter. 1989. Applied econometric, time series. Iowa university. Ne w 

York: John Wiley and Sons Inc. 

Firdaus, R ahcmad. 2001. Manajemen Dana Bank Syariah. P ustaka M edia, 

Yogyakarta. 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI DETERMINAN EKSES LIKUIDITAS PADA BANK UMUM... DEWI PUSPITA SARI



_______________. 2005. Manajemen Perkreditan Bank Umum. P ustaka Media, 

Yogyakarta. 

Ganley, Joe. 2003. Surplus Liquidity: Implications for Central Banks, Center for 

Central Banking Studies. Lectures Series No.3. Bank of England. 

Grey, S imon T . 2006 . Central bank management of surplus liquidity. L ecture 

Series No.6. Centre for Central Banking Studies. Bank of England. 

Gujarati, D amodar N . d an D awn C . P orter. 20 09. Dasar-dasar Ekonometrika. 

Buku 2 Edisi 5. T erjemahan ol eh E ugenia M ardanugraha dkk. 2010. 

Salemba Empat: Jakarta. 

Hadori da n R ekan. 2002 . Studi Ekonomi Bantuan Likuiditas Bank Indonesia. 

Katalog D alam T erbitan ( KDT) S tudi E konomi B LBI-Riset B ank 

Indonesia. 

Harrris, R ichard. 1995. Using Cinteggrating Analysis In Economic Modelling. 

New York : Prentice Hall. 

Hubbard, R. Glenn. 2002. Money, the Financial System, and the Economy. World 

Student Series : New York, USA. 

Kasmir. 2004. Bank dan Lembaga Keuangan Lainnya.  Raja Grafindo P ersada. 

Jakarta. 

Khemraj, T. 2007, What Does Excess Bank Liquidity Say About The Loan Market 

In Less Developed Countries? DESA W orking P aper N o. 60, U nited 

Nations. 

Khemraj, T. 2007. Monetary Policy And Excess Liquidity: The Case Of Guyana, 

Social and Economic Studies, vol.56, no. 3, pgs. 101- 127. 

Kostov, Philip Dan J ohn Lingard. 2000. Regime Switching VECM Analysis Of 

Ukmeat. 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI DETERMINAN EKSES LIKUIDITAS PADA BANK UMUM... DEWI PUSPITA SARI



Manurung, M andala da n P rathama R aharjda. 2004. Uang, Perbankan, dan 

Ekonomi Moneter (Kajian Kontekstual Indonesia), FEUI, Jakarta. 

Mankiw, N . G regory. 2 007. M acroekonomics. World P ublishers :  N ew Y ork, 

USA . 

Maynard, T racy and M oore, W instone. 2005. The Demand for Excess Liquid 

Assets in Barbados. R esearch D epartment. C entral B ank o f B arbados. 

Bridgetown. 

Mishkin, F rederic S. 20 08. The Economics of Money, Banking, and Financial 

Markets. Sixth Edition. Columbia University. 

Nissanke a nd A ryeetey. 1998 . Financial Integration and Development: 

Liberalization and Reforms in Sub-Saharan Africa. London. Routledge. 

Pesaran, M. H., Shin, Y., and Smith, R . J. 2001,  Bounds Testing Approaches to 

the Analysis of Level Relationships, Journal of  Applied E conometrics, 

vol. 16, no. 3, pgs. 289-326. 

Pindyck, Robert., a nd R ubinfeld, D aniel. 1997.  Economic Models and 

Econometric Forecasts. New York. McGraw-Hill, 4th ed. 

P.R. Agenor., J.Aizenman., dan A. Hoffmaister. 2000. “The Credit Crunch in East 

Asia :  What can Bank Excess Liquid Assets Tell us?.” NBER Working 

Papers 7951. National Bureau of Economic Research. Inc. 

Pohan, A ulia. 2008. P otret K ebijakan M oneter Indonesia. J akarta :  P T. R aja 

Grafika Persada. 

Riyadi, S lamet. 2004. Banking Assets and Liability Management. E disi K edua. 

Lembaga Penerbit Fakultas Ekonomi Universitas Indonesia. Jakarta.  

Reid, Karen Anderson. Juni 2011. Excess Reserves In Jmaican Comercial Bank: 

The Implication For Monetary Policy. MPRA. Bank of Jamaica. 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI DETERMINAN EKSES LIKUIDITAS PADA BANK UMUM... DEWI PUSPITA SARI



Rohmadyati, U smanti. J anuari 2011. D eterminan E kses Likuiditas P erbankan 

Dalam Rangka Efektifitas Kebijakan Moneter Bank Indonesia. Magister 

Perencanaan dan Kebijakan Publik. Jakarta. 

Rosadi, D . 2011 . Analisis Ekonometrika & Runtun Waktu Terapan dengan R, 

Andi, Yogyakarta, hal. 197-200. 

Simorangkir, I skandar. 2004. Determinan Bank Runs pada krisis Perbankan 

1997-1998: Suatu Kajian dengan Menggunakan Panel data Dinamis. 

Center for Banking Education dan Studies, Bank Indonesia. 

Sugiarso, G  & F . W inarni. 2005 . M anajemen K euangan. Yogyakarta: M edia 

Pressindo. 

Saunders, A ., &  C ornett, M .  2008.  Financial institutions management: A risk 

management approach.  New York:  McGraw Hill/Irwin. 

Saxegaard, Magnus. May 2006. Excess Liquidity and Effectiveness of Monetary 

Policy: E vidence f rom S ub-Saharan A frica. IMF W orking P aper 

WP/06/115. 

Taswan. 2006. Manajemen Perbankan. UPP AMP YKPN,  Yogyakarta 

Taswan. 2006. Akuntansi Perbankan Transaksi dalam Valuta Rupiah. UPP AMP 

YKPN, Yogyakarta. 

Tjahjono, E ndy D wi., Ha ris M unandar, d an J ati W aluyo. Revisiting Estimasi 

Potential Output dan Output Gap Indonesia: Pendekatan Fungsi 

Produksi berbasis Model. Working Paper Bank Indonesia, 2010. 

Undang–Undang Republik Indonesia Nomor 10 T ahun 1998, Tentang Perubahan 

Atas Undang-Undang Republik Indonesia Nomor 7 t ahun 1992 T entang 

Perbankan. 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI DETERMINAN EKSES LIKUIDITAS PADA BANK UMUM... DEWI PUSPITA SARI



Warjiyo, P erry. 2006. Stabilitas S istem P erbankan da n K ebijakan Moneter, 

Keterkaitan da n P erkembangannya di  Indonesia Pusat P endidikan dan 

Studi Kebanksentralan, Jakarta. 

Warjiyo, P erry. 2004 . Bank Sentral Republik Indonesia. Pusat P endidikan da n 

Studi Kebanksentralan, Jakarta. 

Widarjono, A gus. 2009. E konometrika: T eori d an A plikasi unt uk E konomi da n 

Bisnis. E disi K edua. P enerbit E konisia. F akultas E konomi U II. 

Yogyakarta. 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI DETERMINAN EKSES LIKUIDITAS PADA BANK UMUM... DEWI PUSPITA SARI




