Dampak Curah Hujan Terhadap Risiko Kredit Sektor Pertanian di Indonesia
Citra Faya Amanda, Akhmad Akbar Susamto, S.E., M.Phil., Ph.D. 50

Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Daftar Pustaka

Abid, L., Ouertani, M. N., Ghorbel, S. Z. 2014. Macroeconomic and Bank-Specific
Determinants of Household’s Non-Performing Loans in Tunisia: a Dynamic
Panel Data. Procedia Economics and Finance 13, pp. 58-68.

Ahmed, I., Diaz-Rainey, I., Roberts, H., Nguyen, D. T. T. 2022. Expand or Avoid:
Microfinance  Credit Risk and Climate Vulnerability.  SSRN.
http://dx.doi.org/10.2139/ssrn.4261881

Arellano, M., Bond, S. 1991. Some Tests of Specification for Panel Data: Monte
Carlo Evidence and an Application to Employment Equations. Review of
Economic Studies 58, pp. 277-297.

Arellano, M., Bover, O. 1995. Another look at the instrumental variable estimation
of error-components models. Journal of Econometrics 68, pp. 29-51.

Aslan, C., Bulut, E., Cepni, O., Yilmaz, M. H. 2022. Does Climate Change Affect
Bank Lending Behavior?. Centre for Responsible Banking & Finance.
Working Paper.

Badan Meteorologi Klimatologi dan Geofisika. 2017. Daftar Istilah Klimatologi.
Denpasar: BMKG. Diakses pada Februari 2023.
https://balai3.denpasar.bmkg.go.id/daftar-istilah-musim.

Badan Pusat Statistik. 2021. Indikator Pertanian. Jakarta: BPS.

---------- . 2022. Produk Domestik Bruto Indonesia Triwulanan 2018-2020. Jakarta:
BPS.

---------- . 2022. Statistik Indonesia 2022. Jakarta: BPS

---------- . 2022. Keadaan Angkatan Kerja di Indonesia Agustus 2022. Jakarta: BPS

Baltagi, B. H. 2005. Econometric Analysis of Panel Data. Edisi Ketiga. John Wiley
& Sons, Ltd.

Bayangos, V. B., Cachuela, R. A. D., Del Prado, F.L.E. 2021. Impact of extreme
weather episodes on the Philippine banking sector — Evidence using branch-
level supervisory data. Latin American Journal of Central Banking 2, 100023.

Benjamin, O., Okpukpara, V., Ejiofor, O., Ukwuaba, I. 2020. Determinants and
Preferences of Credit Risk Management in Farming: Evidence from Rice
Enterprise in Nigeria. Agricultural Science Digest.

Binswanger, H. P., Rosenzweig, M. R. 1986. Behavioural and material
determinants of production relations in agriculture. The Journal of
Development Studies 22, pp. 502-539.

Blundell, R., Bond, S. 1998. Initial conditions and moment restrictions in dynamic
panel data models. Journal of Econometrics 87, pp. 115-143.


https://dx.doi.org/10.2139/ssrn.4261881

Dampak Curah Hujan Terhadap Risiko Kredit Sektor Pertanian di Indonesia
Citra Faya Amanda, Akhmad Akbar Susamto, S.E., M.Phil., Ph.D. 51

Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Boudriga, A., Taktak, N. B., Jellouli, S. 2009. Banking supervision and
nonperforming loans: a cross-country analysis. Journal of Financial
Economic Policy Vol. 1 No. 4.

Boudriga, A., Taktak, N. B., Jellouli, S. 2010. Bank specific, business and
institutional environment determinants of banks nonperforming loans:
Evidence from MENA countries. Economic Research Forum. Working Paper
No. 547.

Brar, J. K., Kornprobst, A., Braun, W. J., Davison, M., dan Hare, W. 2021. A Case
Study of the Impact of Climate Change on Agricultural Loan Credit Risk.
Mathematics 9, 3058.

Brei, M., Mohan, P., Strobl, E. 2019. The impact of natural disasters on the banking
sector: Evidence from hurricane strikes in the Caribbean. The Quarterly
Review of Economics and Finance 72, pp. 232-239.

Capasso, G., Gianfrate, G., Spinelli, M. 2020. Climate change and credit risk.
Journal of Cleaner Production 266, 121634.

Castro, C., Garcia, K. 2014. Default risk in agricultural lending, the effects of
commodity price volatility and climate. Agricultural Finance Review Vol 74
No. 4, pp. 501-521.

Chaibi, H., Ftiti, Z. 2015. Credit risk determinants: Evidence from a cross-country
study. Research in International Business and Finance 33, pp. 1-16.

Dimitrios, A., Helen, L., Mike, T. 2016. Determinants of non-performing loans:
Evidence from Euro-area countries. Finance Research Letters 18.

Dumairy. 2012. Matematika Terapan untuk Bisnis dan Ekonomi. Edisi kedua.
Yogyakarta: FEB UGM.

Field, E., Pande, R., Papp, J.,, Rigol, N. 2010. Term Structure of Debt and
Entrepreneurial Behavior: Experimental Evidence from Microfinance.
Harvard Working Paper. Diakses pada Januari 2023.
https://scholar.harvard.edu/field/publications/term-structure-debt-and-
entreprenuerial-behavior-evidence-microfinance.

Foglia, M. 2022. Non-Performing Loans and Macroeconomics Factors: The Italian
Case. Risks 10.

Ghosh, A. 2015. Banking-industry specific and regional economic determinants of
non-performing loans: Evidence from US states. Journal of Financial
Stability 20, pp. 94-104.

Giné, X., Yang, D. 2009. Insurance, credit, and technology adoption: Field
experimental evidence from Malawi. Journal of Development Economics 89,
1-11.

Hess, U., Richter, K., Stoppa, A. 2002. Weather Risk Management for Agriculture
and Agri-Business in Developing Countries. Climate Risk and the Weather
Market.



Dampak Curah Hujan Terhadap Risiko Kredit Sektor Pertanian di Indonesia
Citra Faya Amanda, Akhmad Akbar Susamto, S.E., M.Phil., Ph.D. 52

Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Innovations for Poverty Action. 2009. Improving Agricultural Microfinance:
Barriers to the supply of agricultural lending in the Philippines. New Haven:
IPA. Diakses pada Januari 2023.
https://southeastasia.hss.de/fileadmin/migration/downloads/090401-
Improving-Agricultural-Microfinance.pdf

International Monetary Fund. 2019. Financial Soundness Indicators Compilation
Guide. Washington DC: IMF.

Kementerian Pertanian. 2022. Berbagai Solusi Dalam Menghadapi Perubahan
Iklim. BPPSDMP. Diakses pada April 2023.
http://cybex.pertanian.go.id/artikel/99550/berbagai-solusi-dalam-
menghadapi-perubahan-iklim/

Komarek. A. M., Pinto, A. D., Smith, V. H. 2020. A review of types of risks in
agriculture: What we know and what we need to know. Agricultural Systems
178, 102738.

Louzis, D. P., Vouldis, A. T., Metaxas, V. L. 2010. Macroeconomic and bank-
specific determinants of non-performing loans in Greece: a comparative study
of mortgage, business and consumer loan portfolios. Economic Research
Department, Bank of Greece. Working Paper.

Louzis, D. P., Vouldis, A. T., Metaxas, V. L. 2012. Macroeconomic and bank-
specific determinants of non-performing loans in Greece: A comparative
study of mortgage, business, and consumer loan portfolios. Journal of
Banking & Finance 36.

Miranda, M. J., Gonzales-Vega, C. 2010. Systemic Risk, Index Insurance, and
Optimal Management of Agricultural Loan Portfolios in Developing
Countries. American Journal Agricultural Economics 92.

Monnin, P. 2018. Integrating Climate Risks into Credit Risk Assessment: Current
Methodologies and the Case of Central Banks Corporate Bond Purchases.
Council on Economic Policies.

Naili, M., Lahrichi, Y. 2022. Banks’ credit risk, systematic determinants and
specific factors: recent evidence from emerging markets. Haliyon 8.

Negenborn, F. V., Weber, R., Musshoff, O. 2018. Explaining weather-related credit
risk with evapotranspiration and precipitation indices. Agricultural Finance
Review.

Ojo, T. O. Baiyegunhi, L. J. S. 2020. Determinants of credit constraints and its
impact on the adoption of climate change adaptation strategies among rice
farmers in South-West Nigeria. Journal of Economic Structures 9.

Otoritas Jasa Keuangan. 2015. Tinjauan Kebijakan OJK dalam Pengembangan
Sektor Ekonomi Prioritas: Analisis Potensi dan Risiko Perbankan. Jakarta:
OJK.

---------- . 2022. Statistik Perbankan Indonesia. Jakarta: OJK


https://southeastasia.hss.de/fileadmin/migration/downloads/090401-Improving-Agricultural-Microfinance.pdf
https://southeastasia.hss.de/fileadmin/migration/downloads/090401-Improving-Agricultural-Microfinance.pdf

Dampak Curah Hujan Terhadap Risiko Kredit Sektor Pertanian di Indonesia
Citra Faya Amanda, Akhmad Akbar Susamto, S.E., M.Phil., Ph.D. 53

Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Pelka, N., Musshoff, O., Weber, R. 2014, Does weather matter? How rainfall affects
credit risk in agricultural microfinance. Agricultural Finance Review, Vol. 75
Iss 2 pp. 194-212.

Perez, A. L. A., Guizar, I. 2018. Resilience of Agricultural Microfinance
Institutions to Rainfall Shocks. Saving and Development 42, pp. 1-28.
Roodman, D. 2009. How to do xtabond2: An introduction to difference and system

GMM in Stata. The Stata Journal 9, No. 1, pp. 86-136.

Schlenker, W., Roberts, M. J. 2008. Estimating The Impact of Climate Change on
Crop Yields: The Importance of Nonlinear Temperature Effects. National
Bureau of Economic Research. Working Paper 13799.

Ullah, S., Akhtar, P., Zaefarian, G. 2018. Dealing with endogeneity bias: The
generalized method of moments (GMM) for data panel. Industrial Marketing
Management Vol 71, pp. 69-28.

Wooldridge, J. M. 2012. Introductory Econometrics: A Modern Approach. Edisi
kelima. Boston, USA: Cengage Learning.

World Bank. 2021. Climate Risk Country Profile Indonesia. Washington: World
Bank Group.

Yin, Z., Meng, L., Sha, Y. 2020. Determinants of Agriculture-Related Loan
Default: Evidence from China. Bulletin of Monetary Economics and Banking,
Special Issue, pp. 129-150.

Zhang, W. L., Chang, C. P., Xuan, Y. 2022. The impact of climate change on bank
performance: What’s the mediating role of natural disasters?. Economics
Change and Restructuring, 1913-1952.



