PENGARUH KOMPETISI TERHADAP RISIKO SISTEMIK PERBANKAN DI INDONESIA
DEBRINA ADYANTI H, Dr. Hermeindito, SE. MM

Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Acharya, V., Pedersen, L., Philippon, T., & Richardson, M. (2017). Measuring
sistemic risk. The Review of Financial Studies, 30(1), 2—47. Diakses melalui
https://doi.org/10.1093/rfs/hhw088

Adrian, Tobias & Brunnermeier, Markus. K. (2009). CoVaR. The American Economic
Review. Diakses melalui
https://scholar.princeton.edu/sites/default/files/markus/files/CoVaR 0.pdf

Anginer, D., Demirguc-Kunt, A., & Zhu, M. (2014). How does bank competition affect
sistemic stability? Journal Financial Intermediation, 23(1), 1-26. Diakses
melalui https://doi.org/10.1016/j.jfi.2013.11.001

Ayomi, Sri & Hermanto, Bambang. (2013). Mengukur Risiko Sistemik dan
Keterkaitan Finansial Perbankan di Indonesia. Buletin Ekonomi Moneter dan
Perbankan. Diakses melalui
https://www.researchgate.net/publication/312655539 MENGUKUR_RISIK
O SISTEMIK _DAN KETERKAITAN FINANSIAL PERBANKAN DI |
NDONESIA

Baltagi, Badi H. (2005). Econometric Analysis of Panel Data : Third Edition. England
: John Wiley & Sons, Ltd. Diakses melalui
https://himayatullah.weebly.com/uploads/5/3/4/0/53400977/baltagi-
econometric-analysis-of-panel-data_himmy.pdf

Bank Indonesia. (2012). Peraturan Bank Indonesia Nomor 14/26/PBI1/2012. Jakarta :
Penulis diakses dari
https://www.bi.go.id/id/peraturan/perbankan/Pages/pbi_142612.aspx

Benoit, Sylvain. Hurlin, Christophe. Perignon, Christphe. (2016). Pitfalls in Sistemic-

Risk Scoring. Diakses melalui http://www.leo-univ-
orleans.fr/mbFiles/documents/site-du-leo/seminaires-2017/benoit-hurlin-
perignon.pdf

Bikker, Jacob & Haaf, Katharina. 2002. Competition, Concentration, and Their
Relationship : An Empirical Analysis of the Banking Industry. Journal of
Banking and Finance, 2002, vol 26, Issue 11, 2191-2214. Diakses melalui
https://econpapers.repec.org/article/eeejbfina/v_3a26 3ay 3a2002_3ai_3all
3ap_3a2191-2214.htm

Billio, M., Getmansky, M., Lo, A. W., & Peliz-zon, L. (2010). Measuring Sistemic
Risk in the Finance and Insurance Sector. MIT Sloan School, Working paper #
4774-10. Diakses melalui http://hdl.handle.net/1721.1/66679

65


https://doi.org/10.1093/rfs/hhw088
https://scholar.princeton.edu/sites/default/files/markus/files/covar_0.pdf
https://doi.org/10.1016/j.jfi.2013.11.001
https://www.researchgate.net/publication/312655539_MENGUKUR_RISIKO_SISTEMIK_DAN_KETERKAITAN_FINANSIAL_PERBANKAN_DI_INDONESIA
https://www.researchgate.net/publication/312655539_MENGUKUR_RISIKO_SISTEMIK_DAN_KETERKAITAN_FINANSIAL_PERBANKAN_DI_INDONESIA
https://www.researchgate.net/publication/312655539_MENGUKUR_RISIKO_SISTEMIK_DAN_KETERKAITAN_FINANSIAL_PERBANKAN_DI_INDONESIA
https://himayatullah.weebly.com/uploads/5/3/4/0/53400977/baltagi-econometric-analysis-of-panel-data_himmy.pdf
https://himayatullah.weebly.com/uploads/5/3/4/0/53400977/baltagi-econometric-analysis-of-panel-data_himmy.pdf
http://www.leo-univ-orleans.fr/mbFiles/documents/site-du-leo/seminaires-2017/benoit-hurlin-perignon.pdf
http://www.leo-univ-orleans.fr/mbFiles/documents/site-du-leo/seminaires-2017/benoit-hurlin-perignon.pdf
http://www.leo-univ-orleans.fr/mbFiles/documents/site-du-leo/seminaires-2017/benoit-hurlin-perignon.pdf
https://econpapers.repec.org/article/eeejbfina/v_3a26_3ay_3a2002_3ai_3a11_3ap_3a2191-2214.htm
https://econpapers.repec.org/article/eeejbfina/v_3a26_3ay_3a2002_3ai_3a11_3ap_3a2191-2214.htm
http://hdl.handle.net/1721.1/66679

PENGARUH KOMPETISI TERHADAP RISIKO SISTEMIK PERBANKAN DI INDONESIA
DEBRINA ADYANTI H, Dr. Hermeindito, SE. MM

Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Boyd, J. H., & De Nicolo, G. (2005). The theory of bank risk taking and competition
revisited. The Journal of Finance, 60(3), 1329-1343. do0i:10.1111/].1540-
6261.2005.00763.x.

Demirguc-kunt, Asli & Detragiache, Enrica. (1998). The Determinants of Banking
Crises in Developing and Developed Countries. IMF Staff Papers Vol 45. No1l.

Diakses melalui
http://policydialogue.org/files/publications/Determinants of Banking Crises.
pdf

Eichengreen, Barry & Portes, Richard. (1987). The Anatomy of Financial Crises.
NBER Working Paper No 2126. Diakses melalui
https://www.nber.org/papers/w2126

Elliott, Matthew. Golub, Benjamin. & Jackson, Matthew O. (2014). Financial
Networks and Contagion. American Economic Review 2014, 104(10): 3115-
3153. Diakses melalui
http://www.bengolub.net/papers/financial_networks.pdf

Hadinoto, Soetanto. (2009). Kiat Memimpin Bank Ritel, Mikro, dan Konsumer. Jakarta
: PT Elex Media Komputindo

Kasmir. (2014). Dasar-Dasar Perbankan. Jakarta : Raja Grafindo Persada

Keeley, M. C. (1990). Deposit insurance, risk, and market power in banking. American
Economic Review,80(5), 1183-1200. Diakses melalui
http://www.jstor.org/stable/2006769

Leroy, Aurelien & Lucotte, Yannick. (2015). Is There a Competition-Stability Trade-
Off in European Banking?. Bank of Lithuania. Diakses melalui
https://ideas.repec.org/p/lie/wpaper/19.html

Li, Xiping. Tripe, David. & Malone, Chris. (2017). Measuring Bank Risk : An
Exploration of Z-Score. Massey University. Diakses melalui
https://www.efmaefm.org/OEFMSYMPOSIUM/2017/papers/Measuring%20
Bank%20Risk_An%20exploration%200f%20z-score.pdf

Lind.,Marchal.,Wathen. (2018). Statistikal Techniques in Business & Economics :
Seventh Edition. NewYork : McGrawHill

Mishkin, Frederic S. (2016). The Economics of Money, Banking, and Financial
Markets. United States : Pearson

66


http://policydialogue.org/files/publications/Determinants_of_Banking_Crises.pdf
http://policydialogue.org/files/publications/Determinants_of_Banking_Crises.pdf
https://www.nber.org/papers/w2126
http://www.bengolub.net/papers/financial_networks.pdf
http://www.jstor.org/stable/2006769
https://ideas.repec.org/p/lie/wpaper/19.html
https://www.efmaefm.org/0EFMSYMPOSIUM/2017/papers/Measuring%20Bank%20Risk_An%20exploration%20of%20z-score.pdf
https://www.efmaefm.org/0EFMSYMPOSIUM/2017/papers/Measuring%20Bank%20Risk_An%20exploration%20of%20z-score.pdf

PENGARUH KOMPETISI TERHADAP RISIKO SISTEMIK PERBANKAN DI INDONESIA
DEBRINA ADYANTI H, Dr. Hermeindito, SE. MM

Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Mulyaningsih, Tri & Dali, Anne. (2011). Competitive Conditions in Banking Industry

An Empirical Analysis of the Consolidation, Competition, and

Concentration in the Indonesia Banking Industry Between 2001-2009.

Buletin Ekonomi Moneter dan Perbankan diakses dari
https://www.bi.go.id

Naceur, Sami Ben & Kandil, Magda. (2009). The Impact of Capital Requirements on
Bank’s Cost of Intermediation and Performance : The Case of Egypt. Journal
of Economic s and Business vol 61, issue 1, 70-89. Diakses melalui
https://econpapers.repec.org/article/eeejebusi/v_3a61 3ay 3a2009 3ai_3al
3ap 3a70-89.htm

Panzar, J.C. & Rosse, J.N. (1987). Testing for Monopoly Equilibrium. Journal of
Industrial Economics, 35, 443-456. Diakses melalui
https://www.jstor.org/stable/2098582?seq=1

Roengpitya, Rungporn & Rungcharoenkitkul, Phurichai. (2010). Measuring Sistemic
Risk and Financial Linkages in the Thai Banking Sistem. Diakses melalui
https://pdfs.semanticscholar.org/cbda/615f645b77675ff07c5b762a2fch923d7

cbf.pdf

Schindler, Pamela S. (2019). Business Research Methods : Thirteenth Edition.
Newyork : McGrawHill Education

Sekaran, Uma. (2007). Research Methods for Business. Jakarta : Salemba empat

Wataru Hirata & Ojima, Mayumi. (2019). Competition and Bank Sistemic Risk : New
Evidence  from  Japan’s  regional  banking.  Diakses  melalui
https://www.boj.or.jp/en/research/wps rev/wps_2019/data/wp19e01.pdf

67


https://www.bi.go.id/
https://econpapers.repec.org/article/eeejebusi/v_3a61_3ay_3a2009_3ai_3a1_3ap_3a70-89.htm
https://econpapers.repec.org/article/eeejebusi/v_3a61_3ay_3a2009_3ai_3a1_3ap_3a70-89.htm
https://www.jstor.org/stable/2098582?seq=1
https://pdfs.semanticscholar.org/cbda/615f645b77675ff07c5b762a2fcb923d7cbf.pdf
https://pdfs.semanticscholar.org/cbda/615f645b77675ff07c5b762a2fcb923d7cbf.pdf
https://www.boj.or.jp/en/research/wps_rev/wps_2019/data/wp19e01.pdf

	DAFTAR PUSTAKA

