
50  
 

DAFTAR PUSTAKA 

Aggarwal, R and K T Jacques (1998). Assessing the Impact of Prompt 

Corrective Action on Bank Capital and Risk. Federal Reserve Bank of New York 

Economic Policy Review, October, pp. 

Bank for International Settlement, (2017), 

https://www,bis,org/about/index,htm?m=1%7C1 diakses pada 14 Februari 2017. 

Bank for International Settlements,Bank Indonesia, (2017), Implementasi Basel, 

Tersedia di 

http://www,bi,go,id/id/perbankan/implementasibasel/roadmap/inisiatif/Contents/

Default,aspx diakses pada 14 Februari 2017. 

Bank Indonesia (2012), Consultative Paper Basel III : Global Regulatory 

Framework For More Resilient Banks and Banking Systems. 

BCBS (2010), Basel III: A global regulatory framework for more resilient banks 

and banking systems (versi elektronik). 

Bergers, Angel, et al, (2014), A New Era in Banking: The Landscape After The 

Battle. Biblimotion,Inc, Massachusetts, United Stade of America. 

Cosimano TF, Hakura DS (2011). Bank Behavior in Response to Basel III: A 

Cross-Country Analysis. IMF Working Paper, no, 11/119, 

Ediz, T, I Michael and W Perraudin (1998). The Impact of Capital Requirements 

on UK Bank Behaviour. Federal Reserve Bank of New York Economic Policy 

Review, October, pp 15 

Enoch, C, G Garcia and V Sundararajan (2001). Recapitalising Banks with 

Public Funds. 48, pp 1 

Fitriandari, Mike (2018) Penerapan Generalized Method of Moments (GMM) 

Pada Persamaan Simultan Durbin Spasial untuk Pemodelan Pertumbuhan 

Ekonomi Negara ASEAN. Thesis, Intitut Teknologi Sepuluh Nopember, 

Surabaya. 

Franco, Modigiliani and Merton, H, Miller,, (1963) Corporate Income and the 

Cost of Capital : A Correction. American Economic Review, Vol 53. 

Ghosh,Saibal.,Nachane,D.M.,dan Ray,Partha (2004). Behaviour of Bank 

Capital: Issues and Evidence from India. Economic and Political Review Vol. 

39, No. 12, Money, Banking and Finance (Mar.20-26, 2004), pp. 1291-

1294+1296-1298 

 

PENGARUH IMPLEMENTASI BASEL III TERHADAP TINGKAT SUKU BUNGA PINJAMAN BANK DI
INDONESIA
TIRTA AYU MAHARANI, Mamduh M. Hanafi, Dr., M.B.A
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

https://www.bis.org/about/index.htm?m=1%7C1
http://www.bi.go.id/id/perbankan/implementasi%20basel/roadmap/inisiatif/Contents/Default.aspx
http://www.bi.go.id/id/perbankan/implementasi%20basel/roadmap/inisiatif/Contents/Default.aspx


51  
 

  
Greene, W,H, (2002) Econometric Analysis, 5

th
 Edition, Macmillan Publishing 

Company, New York. 

Gambacorta, L,, & Mistrulli, P,M,, (2003). Bank Capital and Lending Behaviour 

: Empirical Evidence for Italy, Banca d’Italia, Research Department. 

Gosh, Saibal,, et al (2004). Behaviour of Bank Capital : Issues and Evidence 

from India. Economic and Political Weekly, Vol, 39, No, 12, Money, Banking 

and Finance (Mar,20-26, 2004), pp, 1291-1294+1296-1298. 

Gozhali, Imam dan Ratmono, Dwi (2017). Analisis Multivariat dan 

Ekonometrika : Teori, Konsep dan Aplikasi dengan Eviews 10. Fakultas 

Ekonomika dan Bisnis, Universitas Diponegoro. 

Haubrich, J G and P Ratchel (1993): Capital Requirements and Shifts in Com- 

mercial Banks Portfolios. Federal Reserve Bank of Cleveland, 29, pp. 

LEI Group (2010): An assessment of the long-term economic impact of stronger 

capital and liquidity requirements, Bank for International Settlements. 

MAG (2010a): Assessing the macroeconomic impact of the transition to stronger 

capital and liquidity requirements, Interim report, Bank for International 

Settlements. 

MAG (2010b), Assessing the Macroeconomic Impact of the transition to 

stronger capital and liquidity requirements, Final report, Bank for International 

Settlements. 

Merton, H, Miller (1977). Debt and Taxes. Journal of Finance, Vol, 32, pp 261-

275. 

Pramono, Bambang,, et al, (2015) Dampak Kebijakan Countercyclical Capital 

Buffer Terhadap Peryumbuhan Kredit di Indonesia, Working Paper Bank 

Indonesia : Departemen Kebijakan Makro Prudensial, WP/4/2015. 

Rochet, J,C,, (1992), Capital Requirements and the Behaviour of Commercial 

Banks, European Economic Review, 36, pp 1137-78. 

Saunders, Anthony and Cornett, Marcia M, (2017), Financial Institutions 

Management : A Risk Management Approach, 9
th

 edition, McGraw Hill, New 

York. 

Sutorova, Barbora, and Teply, Petr (2013). The Impact of Basel III on Lending 

Rates of EU Banks, Finance a úvěr-Czech Journal of Economics and Finance, 

63, 2013, no, 3. 

PENGARUH IMPLEMENTASI BASEL III TERHADAP TINGKAT SUKU BUNGA PINJAMAN BANK DI
INDONESIA
TIRTA AYU MAHARANI, Mamduh M. Hanafi, Dr., M.B.A
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/



52  
 

Srihardianti, et al (2016). Metode Regresi Data Panel Untuk Peramalan 

Konsumsi Energi di Indonesia, Jurnal Gaussian, Vol, 5 no, 3 Halaman 475-478. 

Wagster, J D (1996). Impact of the 1988 Basle  on International Banks, Journal 

of Finance, 11, pp 1321-45. 

 

PENGARUH IMPLEMENTASI BASEL III TERHADAP TINGKAT SUKU BUNGA PINJAMAN BANK DI
INDONESIA
TIRTA AYU MAHARANI, Mamduh M. Hanafi, Dr., M.B.A
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/


