PENGUKURAN DAN RISIKO LIKUIDITAS CRYPTOCURRENCY PADA TAHUN 2017-2018
BAYU DWIPUTRA W, Bowo Setiyono S.E., M.Com.,Ph.D.

Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Daftar Pustaka

Ametefe, Frank, Steven Devaney, Gianluca Marcato. 2015. Liquidity: A Review of
Dimensions, Causes, Measures and Empirical Applications in Real Estate
Markets. School of Real Estate and Planning, Henley Bussiness School,
University of Reading.

Amihud, Yakov. 2002. Illiquidity and stock returns: cross-section and time-series
effects. Stern School of Business, New York University. 5(2002): 31-56

Bitfinex. 2018. Fees Schedule. Tersedia di https://www.bitfinex.com/fees diakses
pada 18 Oktober 2018

Bodie, Z, Kane, A., Marcus, A.J. 2002. Investments-International Edition.

Bukovina, Jaroslav dan Marticek, Matus. 2016. Sentiment and Bitcoin Volatility.
MENDELU Working Papers in Business And Economics.

Coinmarketcap. 2018. Bitcoin. Tersedia di https://coinmarketcap.com/
currencies/bitcoin/ diakses pada 18 Oktober 2018

Gandal, Neil dan Halaburda, Hanna. 2014. Competition in the Cryptocurrency
Market. Working papers in NET Institute.

Harris, L. E. 2013.Trading and Exchanges. Oxford University Press, New York.

Hartono, Jogiyanto. (2017). Portofolio Menejemen dan Investasi. Yogyakarta:
BPFE-Yogyakarta.

Hayek, Friedrich A. 2014. Is Bitcoin the only cryptocurrency in the Town?.
Discussion Paper Series A No. 602.

Indodax. 2018. Apa itu Market Taker dan Market Maker?. Tersedia di
https://help.indodax.com/apa-itu-market-taker-dan-market-maker/ diakses
pada 18 Oktober 2018

Kaplansky, Guy dan Levy, Haim. 2010. Sentiment and stock prices: The case of
aviation disasters. Journal of Financial Economics. 95(2): 174-201.

Koh, A., Ang, S., Ehrhardt, M.C., dan Brigham, E.F. (2014). Financial
Management: Theory and Practice, Asia Edition. Cengage Learning.
Singapore

Lo, Stephanie dan Wang, Christina. 2014. Bitcoin as Money?. Federal Reserve
Bank of Boston. 14(4): 1-9


https://coinmarketcap.com/%20currencies/bitcoin/
https://coinmarketcap.com/%20currencies/bitcoin/

PENGUKURAN DAN RISIKO LIKUIDITAS CRYPTOCURRENCY PADA TAHUN 2017-2018
BAYU DWIPUTRA W, Bowo Setiyono S.E., M.Com.,Ph.D.
Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Loi, Hio. 2018. The Liquidity of Bitcoin. University of Tennessee at Martin. 10(1):
13-19

Nakamoto, Satoshi. 2009. Bitcoin: A Peer-to-Peer Electronic Cash System.

Pratama, Fitriana A. 2009. Pengaruh depth to relative spread dan risk premium
terhadap imbal hasil saham.

Poloniex. 2018. Poloniex Fee Schedule. Tersedia di https://poloniex.com/fees/
diakses pada 18 Oktober 2018

Tandelilin, Eduardus. 2017. Pasar Modal. Yogyakarta: PT Kanisius
Velde, Francois. 2013. Bitcoin: A primer. Federal Reserve Bank of Chicago.

Wijaya, Dimaz A. 2016. Mengenal Bitcoin dan Cryptocurrency. Medan:
Puspantara

Ze-To, Samuel Y.M. 2016. Asset liquidity and stock returns. Departement of
Finance and Decision Sciences, Hong Kong Baptist University.



