
106 
 

 

DAFTAR PUSTAKA 

 

Abel, A.B dan Bernanke, B.S. 1992. Macroeconomics 6th edition. Addison-Wesley  

Publising: Boston. 

Aggarwal, R., Klapper, L. & Wysocki, P. 2005. Portfolio Preferences of Foreign  

Institutional Investors. Journal of Banking and Finance 29 (12) : 2919-2946. 

Agus, Widarjono. 2009. Ekonometrika Teori dan Aplikasi UNTUK Ekonomi dan  

Bisnis. Edisi Kedua. FE UII: Yogyakarta. 

Amaya, Andres G Carlos dan Peter Rowland. 2004. Determinans of Investment    

Flows Into Emerging Markets. Banco de la Republica. 

Anoraga, Pandji dan Piji Pakarti. Pengantar Pasar Modal. Asdi Mahasatya: Jakarta. 

Andersen, T. & Tarp, E. 2003. Financial liberalization, financial development and  

economic growth in LDCs. Journal of International Development, 15, 189- 

209. 

Aristides, Katoppo. 1997. Pasar Modal Indonesia. Jakarta: Pustaka Sinar Harapan. 

Baghwati, J. 1998. The capital myth: The difference between trade in widgets and        

dollars. Foreign Affairs, 77, 7-12. 

Bank Indonesia. Laporan Tahunan Bank Indonesia 2009 (Jakarta: Bank  Indonesia, 

2009). 

ADLN-PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH PERTUMBUHAN PRODUK.... APRI RIES DARMAWAN



107 
 

_____________. Laporan Tahunan Bank Indonesia 2010 (Jakarta: Bank Indonesia, 

2010). 

_____________. Laporan Tahunan Bank Indonesia 2011 (Jakarta: Bank Indonesia, 

2011). 

Bapepam-LK. 2008. “Analisis Hubungan Kointegrasi dan Kausalitas Serta 

Hubungan Dinamis Antara Aliran Modal Asing, Perubahan Nilai Tukar dan 

Pergerakan IHSG Di Pasar Modal Indonesia”. Bapepam-LK, Jakarta. 

Bekaet, Geert and Champbell R. Harvey. 2003.’Emerging Markets Finance’. Journal 

of Empirical Finance 10, 3-54. 

Beck, T., Demirguc-Kunt, A. & Maksimovic, V. 2005. Financial and legal 

constraints to firm growth: Does size matter? The Journal of Finance, 60, 

137-177. 

Benedict Anayochukwu, Ozurumba. 2012. ‘The Impact of Stock Market Returns on 

Foreign Portfolio Investment in Nigeria’. Journal of Business and 

Management 2, 10-19. 

Buku Pedoman Penulisan Skrispi. Universitas Airlangga Press: Surabaya. 

Bursa Efek Indonesia. 2015. Quarterly Report. (Jakarta: Bursa Efek Indonesia) 

Choong, C., Baharumshah, A.Z., Yusop, Z. & Habibullah, M.S. 2010. Private capital 

flows, stock market and economic growth in developed and developing 

countries: A comparative analysis. Japan and the World Economy, 22(2), 

107-17. 

Cooper, Huseyin and Michael J. Schill. 2006. ‘Asset Growth and the Cross-Section 

of Stock Return. Journal of Finance 63, 1610-1630. 

Darmadji, Tjiptono dan Hendry M. Fakhruddin. (2008). Pasar Modal di Indonesia  

ADLN-PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH PERTUMBUHAN PRODUK.... APRI RIES DARMAWAN



108 
 

Pendekatan Tanya Jawab (Edisi 2). Jakarta : Salemba Empat. 

Desroches, Brigitte dan Francis, Michael. 2007. World Real Interest Rates: A Global 

Savings and Investment Perspective. Bank of Canada Working Paper, 16, 

March. 

Dixit, Avinash. 1989. Hysteresis, Import Penetration, and Exchnge Rate Pass 

Through. The Quarterly Journal of Economics, MIT. Vol 104 (2). 

Dornbusch, Rudigersch dkk. 2004. Macroeconomics 9th. McGraw Hill: New York. 

Dua, Pami and Rettika Garg. 2014. Foreign Portfolio Investment To India: 

Determinant and Analysis. Working Paper Series, 225, February. 

Duasa, J. & Kassim, S.H. 2009. Foreign portfolio investment and economic growth 

in Malaysia.The Pakistan Development Review, 48 (2), 109-123. 

Edison, H.J., Levine, R., RicciI, L. & Slok, T. 2002. International financial 

integration and economic growth. Journal of International Money and 

Finance, 21, 749-776 

Eliza, Messayu. 2013. Analisis Pengaruh Variabel Makroekonomi Terhadap 

Investasi Asing di Indonesia. Jurnal artikel, Universitas Brawijaya: Malang. 

Ekeocha, P.C. 2008. Modelling The Long Run Determinants of Foreign Portfolio 

Investment In Emerging Market: Evidence From Nigeria. International 

Conference On Applied Economics. 

Enders, Walter. 2004. Applied Econometric Time Series. New York: John Wiley. 

Ferreira, Miguel A and Paul A. Laux. 2009. ‘Portfolio Flows, Volatility And 

Growth’.Journal of international Money and Finance 28, 271-292. 

International Monetary Fund (IMF).1998. International financial statistics. 

Washington, DC: International Monetary Fund. 

ADLN-PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH PERTUMBUHAN PRODUK.... APRI RIES DARMAWAN



109 
 

Giovanni, J. 2005. What drives capital flows? The case of cross border M&A activity 

and financial deepening. Journal of International Economics, 65, 27-149. 

Gujarati, Damodar N. 2004. Ekonometrika Dasar. Erlangga: Jakarta. 

Halwani, Hendra. 2005. Ekonomi Internasional & Globalisasi Ekonomi edisi Kedua. 

Ghalia Indonesia: Bogor. 

Henry, P. 2003. Capital-account liberalisation, the cost of capital and economic 

growth. American Economic Review, 93 (2), 91-96. 

Hooker, Mark A. 2001. Macroeconomic Factors and Emerging Markets Equity 

Returns: A Bayesian Model Selection Approach. Emerging Markets Review, 

2004, vol.5, pp. 379-387. 

International Monetary Fund. 1998. International Financial Statistic. 

Washington,DC: International: Monetary Fund. 

Jansen, W.Jos dan Stockman, Ad C. J. 2004. Foreign Direct Investment and 

International Business Cycle Co-movement. ECB Working Paper Series, 401, 

Oktober. 

Kartini, E.L dan Safuan, S. 2007. Determinan Investasi Portofolio Internasional 

Negara ASEAN, Amerika Serikat dan Jepang. Parallel Session IIA: 

Investment and Growth. FE UI, Depok. 

Knill, A. 2004. Can foreign portfolio investment bridge the small firm financing gap 

around the world? Working paper no. 3796. College Park, MD: University of 

Maryland. 

Krugman, Paul dan Obstfeld, Maurice. 2000. Ekonomi Internasional Teori dan 

Kebijakan. Jakarta: Rajawali Press. 

ADLN-PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH PERTUMBUHAN PRODUK.... APRI RIES DARMAWAN



110 
 

Laeven, L. 2003. Does financial liberalisation reduce financing constraints? 

Financial Management, 32 (1), 5-34. 

La Porta, R.F., Shleifer, L.A. & Vishny, R. 1998. Law and finance. The Journal of 

Political Economy, 106, 1113-1155. 

Levine, R. & Zervos, S. 1996. Stock market development and long-run growth. World 

Bank Economic Review, 10, 323-339. 

Madura, J. 1997. Internasional Financial Mnagement 8th edition, Prentice Hall 

International, Inc: New York. 

Mankiw, N. G. 2007. Makroekonomi. Edisi Keenam. Jakarta: Erlangga. 

Maria, Guglielmo Caporate. 2015. Exchange rate uncertainty and international 

portofolio flowa: A multivariate GARCH-in mean approach. Journal of 

International Money and Finance, 54, 70-92. 

Mishkin, F.S. 2007. The Economics of Money, Banking, and Financial Market 8th 

edition. Addison Wesley Publising: USA. 

Morrissey, Oliver and Udomkerdmongkol, Manop. 2008. Foreign Direct Investment 

and Exchange Rates: A Case Study of US FDI in Emerging Market Country. 

Journal of School of Economics. University of Nottigham and Bank of 

Thailand. 

Mpofu, Melusi. 2014. The Effect of Foreign Portfolio Investment on Economic 

Growth in South Africa [Tesis]. Stellenbosch University. 

Neal, C.B. 2002. Herding and Feedback Trading by Foreign Investors: the Case of 

Indonesia during the Asian Financial Crisis. Indiana Kelley School of 

Business Working Paper. 

ADLN-PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH PERTUMBUHAN PRODUK.... APRI RIES DARMAWAN



111 
 

Patro, D. & Wald, P. 2005. Firm characteristics and the impact of emerging market 

liberalisation. Journal of Banking and Finance, 29 (7), 1671-1695. 

Pavabutr, Panthisa and Hong Yan. 2007. ‘The Impact of Foreign Portfolio Flows on 

Emerging Market Volatility: Evidence from Thailand’. Auatralian Journal of 

Management 32, 345-350. 

Prasad, E.S., Rogoff, K., Wei, S.J. & Kose, M.A. 2003. Effects of financial 

globalization on developing countries: some empirical evidence. Washington, 

DC: International Monetary Fund. 

Pratama Rahardja dan Mandala Manurung. 2001. Teori Ekonomi Makro. FEUI, 

Jakarta. 

Pudjiastuti, A. 2002. Penentuan Portofolio Optimal Dan Rasionalitas Investor 

Valuta Asing di Indonesia [tesis]. Program Pascasarjana. Universitas 

Diponegoro, Semarang. 

Ralhan,  M.  2006.  “Determinants  of  Capital  Flows:  A  Cross  Country   

Analysis”.University of Victoria, Ottawa. 

Reisen, H. & Soto, M. 2001. Which types of capital inflows foster developing-country 

growth? International Finance, 4 (1), 1-14. 

Samuelson, Paul A. dan William D.Nordhaus. 2001. Macroeconomic 17th edition. 

McGraw-Hill Higher Education. 

Salvatore, Dominic. 1996. Ekonomi Internasional. Jakarta: Erlangga. 

_______________. 1997. Ekonomi Internasional. Jakarta: Erlangga. 

Setyawan, Ignatius Roni and Ishak Ramli. 2014. Herding Behavior in the Indonesian  

Stock Exhange: The Roles and Contribution of Foreign Investors. SSRN: E44,  

ADLN-PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH PERTUMBUHAN PRODUK.... APRI RIES DARMAWAN



112 
 

F3, G36, G15. Februari. 

Siegel, J.J. 2002. Stocks for the long run. 3rd edition. New York: McGraw-Hill 

Strazicich, M.C., Co, C.Y. & Lee, J. 2001. Are shocks to foreign investment in         

developing countries permanent or temporary? Evidence from panel unit root 

tests. Economics Letters, 70, 405-412. 

Sula, O. & Willett, T.D. 2006. The reversibility of different types of capital flows to 

Emerging markets. Emerging Markets Review, 10(4), 296-310. 

Sukirno, Sadono. 2004. Makroekonomi Teori Pengantar. Jakarta: PT. Raja Grafindo 

Perkasa. 

Tandelilin, Eduardus. 2010. Portofolio dan Investasi Teori dan Aplikasi edisi 

Pertama. KANISIUS: Yogykarta. 

Thayakan, Sutana. 2008. Determinants of FDI and FPI In Thailand: A Gravity Model 

Analysis (Tesis). Lincoln University. 

Tucker, Alan dkk. 1991. International Financial Market. Amerika: West Publising 

Company. 

Widarjono, Agus. 2009.  Ekonometrika Pengantar dan Aplikasinya. Penerbit   

Ekonisia FE UII. Yogyakarta 

Wing, Wahyu Winarno. 2007. Analisis Ekonometrika dan Statistika dengan EViews 

Cetakan Pertama. YKPN: Yogyakarta. 

 

ADLN-PERPUSTAKAAN UNIVERSITAS AIRLANGGA

SKRIPSI PENGARUH PERTUMBUHAN PRODUK.... APRI RIES DARMAWAN




