
109 

 

109 

 

6. DAFTAR PUSTAKA 

Aviliani, Siregar, H., Maulana, T., & Hasanah, H. (2015). The Impact of 

Macroeconomic Condition of The Bank's Performance In Indonesia. 

Buletin Ekonomi Moneter dan Perbankan. 

Badan Pusat Statistik.”Indeks Harga Konsumen dan Inflasi Bulanan Indonesia”, 

https://www.bps.go.id/linkTabelStatis/view/id/907. Diakses 20 Juli 2016 

Badar, M., Javid, A., & Zulfiquar, S. (2013). Impact of Macro economic forces on 

Nonperforming loans an empirical study of commercial banks in Pakistan. 

Elixir Marketing Management. 

Bank Indonesia.”Uang Beredar dan Faktor-Faktor yang Mempengaruhinya”, 

http://www.bi.go.id/id/statistik/seki/terkini/moneter/Contents/Default.aspx

#. Diakses 20 Juni 2016 

Bank Indonesia.” Produk Domestik Bruto Menurut Jenis Pengeluaran Atas Dasar 

Harga Konstan 2010”, 

http://www.bi.go.id/id/statistik/seki/terkini/riil/Contents/Default.aspx. 

Diakses 20 Juli 2016 

Bank Indonesia, 2005, Statistik Perbankan Indonesia-Desember 2005, Jakarta. 

Bank Indonesia, 2006, Statistik Perbankan Indonesia-Desember 2006, Jakarta. 

Bank Indonesia, 2007, Statistik Perbankan Indonesia-Desember 2007, Jakarta. 

Bank Indonesia, 2008, Statistik Perbankan Indonesia-Desember 2008, Jakarta. 

Bank Indonesia, 2009, Statistik Perbankan Indonesia-Desember 2009, Jakarta. 

Bank Indonesia, 2010, Statistik Perbankan Indonesia-Desember 2010, Jakarta. 

Bank Indonesia, 2011, Statistik Perbankan Indonesia-Desember 2011, Jakarta. 

Bank Indonesia, 2012, Statistik Perbankan Indonesia-Desember 2012, Jakarta. 

Bank Indonesia, 2013, Statistik Perbankan Indonesia-Desember 2013, Jakarta. 

Bank Indonesia, 2014, Statistik Perbankan Indonesia-Desember 2014, Jakarta. 

Bank Indonesia, 2015, Statistik Perbankan Indonesia-Desember 2015, Jakarta. 

 

https://www.bps.go.id/linkTabelStatis/view/id/907.%20Diakses%2020%20Juli%202016
http://www.bi.go.id/id/statistik/seki/terkini/moneter/Contents/Default.aspx
http://www.bi.go.id/id/statistik/seki/terkini/moneter/Contents/Default.aspx
http://www.bi.go.id/id/statistik/seki/terkini/riil/Contents/Default.aspx


110 

 

110 

 

Beck, R., Jakubik, P., & Piloiu, A. (2013). Non-performing loans What matters in 

addition to the economic cycle? Macroprudential Research Network. 

Blaschke, W., Jones, M., Majnoni, G., & Peria, S. M. (2001). Stress Testing of 

Financial Systems : An Overview of Isuues, Methodologies, and FSAP 

Experiences. IMF Working Paper. 

Boediono. (1985). Ekonomi Moneter, edisi 3. Yogyakarta: BPFE : Yogyakarta. 

Breuer, T., & Krenn, G. (2002). Stress Tests, Maximum Loss, and Value at Risk. 

Liechtensteinisches Finanz-Dienstleistungssymposium. 

Buncic, D., & Martin, M. (2011). Macroprudential Stress Testing of Credit Risk: 

A Practical Approach For Policy Makers. Munich Personal RePEc 

Archive. 

Burton, M., & Lombra, R. (2006). The Financial System and the Economy. United 

States of America: Thomson South-Western. 

Cihak, M. (2007). Introduction to Applied Stress Testing. IMF Working Paper. 

Davis, E. (1999). Financial Data Needs For Macroprudential Surveillance - What 

Are The Key Indicator of Risks To Domestic Financial Stability? Lecture 

Series No 2 Centre for Central Banking Studies, Bank of England. 

Deutsche Bundesbank. (2003). Stress Testing the German Banking System. 

Monthly Report. 

Firmansyah, I. (2014). Determinant of Non Performing Loan : The Case of 

Islamic Bank In Indonesia. Buletin Ekonomi Moneter dan Perbankan, 

Volume 17, Nomor 2. 

Fisher, I. (1911). The Purchasing Power of Money, 2nd edition. New York: 

Augustus Kelley. 

Foglia, A. (2008). Stress Testing Credit Risk : A Survey of Authorities’ 

Approaches. Questioni di Economia e Finanza. 

Frait, J., Gersl, A., & Seidler, J. (2011). Credit Growth and Financial Stability in 

the Czech Republic. Policy Research Working Paper 5771 World Bank. 

Froyen, R. (2002). Macroeconomic Theories and Policies. New Jersey: Prentice-

Hall International. 



111 

 

111 

 

Galí, J. (2002). New Perspectives On Monetary Policy,Inflation , And The 

Business Cycle. NBER Working Paper 8767. 

Gujarati, D. (2012). Dasar-Dasar Ekonometrika . Jakarta: Salemba Empat. 

Hadad, M., Santoso, W., Santoso, B., Besar, D., & Rulina, I. (2006). 

Macroeconomic Stress Testing for Indonesian Banking System. Bank 

Indonesia Research Paper. 

Hilbers, P., & T. Jones., M. (2004). Stress Testing Financial System. IMF 

Working Paper. 

International Monetary Fund.”Interest Rate : United States”,  

http://data.imf.org/regular.aspx?key=60998111. Diakses 20 Juni 2016 

International Monetary Fund.”Interest Rate : Indonesia”,  

http://data.imf.org/regular.aspx?key=60998111. Diakses 20 Juli 2016 

Jakubík , P., & Heřmánek, J. (2008). Stress testing of the Czech Banking Sector. 

IES Working Papers . 

Jones, M., Hilbers, P., & Slack, G. (2004). Stress Testing Financial Systems : 

What To Do When the Governor Calls. IMF Working Paper. 

Kearns, A. (2004). Loan Losses and the Macroeconomy : A Framework for Stress 

Testing Credit Institutions’ Financial Well-Being. Financial Stability 

Report. 

Krugman, P., & Obstfeld, M. (2009). International Economics Theory and Policy. 

New York: Addison Wesley. 

Kuo, C.-k. (2002). VaR Stress Testing for Two-Stage Transmission Stress Events. 

National Taiwan University. 

Langi, T., Masinambow, V., & Siwu, H. (2014). Analisis Pengaruh Suku Bunga 

BI, Jumlah Uang Beredar, dan Tingkat Kurs Terhadap Tingkat Inflasi di 

Indonesia. Jurnal Berkala Ilmiah Efisiensi Volume 14 no. 2. 

Lim, C., Columbia, F., Costa, A., Kongsamut, P., Otani, A., Saiyid, M., et al. 

(2011). Macroprudential Policy: What Instruments and How to Use Them? 

Lessons from Country Experiences. IMF Working Paper. 

Mankiw, G. (2007). Makroekonomi. Jakarta: Salemba Empat. 

Melvin, M. (1992). International Money adn Finance. New York: Harper Collins. 

https://www.bps.go.id/linkTabelStatis/view/id/907.%20Diakses%2020%20Juni%202016
https://www.bps.go.id/linkTabelStatis/view/id/907.%20Diakses%2020%20Juni%202016
http://data.imf.org/regular.aspx?key=60998111.%20Diakses%2020%20Juli%202016
http://data.imf.org/regular.aspx?key=60998111.%20Diakses%2020%20Juli%202016


112 

 

112 

 

Mishkin, F. (2004). Ekonomi Uang, Perbankan, dan Pasar Keuangan. Jakarta: 

Salempa Empat. 

Mwanza Nkusu , M. (2011). Nonperforming Loans and Macrofinancial 

Vulnerabilities in Advanced Economies. IMF Working Paper No. 11/161. 

Nasution, A. (2003). Masalah-Masalah Sistem Keuangan Dan Perbankan 

Indonesia. Seminar Pembangunan Hukum Nasional VIII. 

Nizar, M. (2012). Dampak Fluktuasi Harga Minyak Dunia Terhadap 

Perekonomian Indonesia. Buletin Ilmiah Litbang Perdagangan. 

Nopirin. (1987). Ekonomi Moneter Buku II. Yogyakarta: BPFE UGM. 

Ozdemir, S., & Akgul, I. (2015). Inflationary effects of oil prices and domestic 

gasoline prices: Markov-switching-VAR analysis. Petroleum Science 

Volume 12. 

Paul R, K., & Obstfeld, M. (2009). International Economics: Theory and Policy 

8th Edition. Boston: Pearson Addison-Wesley. 

Pesaran, M. (2001). Bounds Testing Approaches to the Analysis of Level 

Relationships,. Journal of Applied Econometrics. 

Pudjo, M. (1999). Analisa Laporan Keuangan Untuk Perbankan. Jakarta: Jakarta 

Djambatan. 

Rose, P. (2002). Commercial Bank Management . New York: McGraw-Hill/Irwin. 

Salvatore, D. (2012). International Economics, 11th Edition. United States of 

America: Wiley. 

Samuelson, P., & Nordhaus, W. (2001). Makro-Ekonomi. Jakarta: Erlangga. 

Schachter, B. (1998). The Value of Stress Testing in Market Risk Management. 

Derivatives Risk Management Services. 

Schechtman, R., & Gaglianone, W. (2011). Macro Stress Testing of Credit Risk 

Focused on the Tails. The Working Papers Central Bank of Brasil. 

Schinasi, G. (2005). Preserving Financial Stability. Economic Issues 36. 

Sukirno, S. (2007). Makroekonomi Modern. Jakarta: PT Raja Grafindo Persada. 

Sutojo, S. (2000). Strategi Manajemen Kredit Bank Umum. Jakarta: PT. Damar 

Mulia Pustaka. 



113 

 

113 

 

T Richard, F. (2002). Macroeconomics Theories and Policies. Prentice Hall.Inc. 

Thomas, R. (1997). Modern Econometrics. England: Addison Wesley Longman. 

US. Energy Information Administration.”Crude Oil Prices: West Texas 

Intermediate (WTI) - Cushing, Oklahoma”, 

http://www.eia.doe.gov/dnav/pet/TblDefs/pet_pri_spt_tbldef2.asp. Diakses 

20 Juli 2016 

Utari, G., Arimurti, T., & Kurniati, I. (2012). Pertumbuhan Kredit Optimal Dan 

Kebijakan Makroprudensial untuk Pengendalian Kredit. Working Paper 

Bank Indonesia. 

Utari, G., Cristina S., R., & Pambudi, S. (2015). Inflasi di Indonesia : 

Karakteristik dan Pengendaliannya. Seri Kebanksentralan No.23. 

Vasquez, F., Tabak, B., & Souto, M. (2012). A Macro Stress Test Model of Credit 

Risk for the Brazilian Banking Sector. Journal of Financial Stability . 

Virolainen, K. (2004). Macro Stress Testing With A Macroeconomic Credit Risk 

Model For Finland. Bank of Finland Discussion Papers 18/2004. 

Warjiyo, P. (2004). Mekanisme Transmisi Kebijakan Di indonesia. Seri 

Kebanksentralan No.11. 

Wimanda, R., Permata, M., Bathaluddin, M., & Wibowo, W. (2012). Studi 

Penerapan Kebijakan Makroprudensial di Indonesia : Evaluasi dan Analisa 

Integrasi Kebijakan Bank Indonesia. Working Paper Bank Indonesia. 

Wong, J., Choi, K.-f., & Fong, T. (2006). A Framework For Macro Stress Testing 

The Credit Risk of Banks in Hongkong. Hong Kong Monetary Authority 

Quarterly Bulletin . 

Yoel, E. M. (2016). Pengaruh Kebijakan Makroprudensial Terhadap Siklus Kredit 

: Sebuah Studi Atas Penggunaan Instrumen CAR dan GWM Perbankan 

Indonesia 2006-2013. Bina Ekonomi. 

Zeman, J., & Jurca, P. (2008). Macroeconomic Environment and Credit Risk. 

Working Paper National Bank of Slovakia. 

 

 

 

http://www.eia.doe.gov/dnav/pet/TblDefs/pet_pri_spt_tbldef2.asp

