‘OWYIg] wizi eduey

undede ynjuaq wejep 1ul sijny eAsey ynan)as neje ueibegas yeAuequiadwaw uep ueywnwnbusw bueseyq 'z

‘OWMIg| Jelem Bueh uebunuadey ueyibniaw yepny uediinbuad 'q

SSINISNE 40 TOOHDS
HID NV M

"yejesew niens ueneful} uep Yy uesinuad

‘uedode) ueunsnAuad ‘yerwl eAsey uesinuad ‘uenijauad ‘ueyipipuad uebuiyuaday yniun eAuey uedinbuad ‘e

&

:1aquins uexingakusw uep uexuwniuedsuaw eduey 1ul siny eAJeY ynan)as neie uelbeqas diynbusw Buedeyq *|

@ DAFTAR PUSTAKA
— Agnes Sawir, (2001). Analisis Kinerja Keuangan dan Perencanaan Keuangan. Perusahaan.

,_’: Jakarta: PT Gramedia Pustaka Utama
©
Abads Fathi dan Zare.(2012).Analyze the Impact of Financial Variabel on the Market Risk

of Tehran Exchange Companies.Interdisciplinary Journal Of Contemporary
Research In Business.

) 9%1 1911

I

Q

o

o

/&bd ah, Abdulkader Mohamed Ahmed.(2003).The Relationship Between Commercial

g ~ Bank's Performance and Risk Measures: A Case Of Saudi Arabia Stock

S 2 Market.Scientific Journal of King FaisalUniversity (Humanities and Management

<. &  Sciences) .

C =

2 w

Agusiman, Monroe, Gasbarro dan Zumwalt.(2008).Accounting and Capital Market Measures

“-’C @ of Risk : Evidence from Asian Banks during 1998-2003.Journal of Banking &

2§  Finance 32, 480-488

Aolag@, Kheder.(2011).Operating Leverage And Systematic Risk.African Journal of Business
3 Management Vol.6.

AllfaB-, F. Nur.(2010). Pengaruh Informasi Akuntansi Terhadap Risiko Investasi Di Pasar
Z  Modal.
=

Al-Jagrah, ldries M.(2012).Evaluating the Riskiness of the Banking Sector of Jordan.
; European Journal of Economics, Finance and Administrative Sciences.

(L)
Amorim, Lima dan Mucia.(2012).Analysis of the Relationship between Accounting
Information and Systematic Risk in the Brazilian Market.School of Economic,
_ Administration and Accounting of the University of Sao Paulo.
=
And@-j, Shleifer.(2000).Inefficient Markets: An Introduction to Behavioral Finance.

E Clarendon Lectures in Economics

-

AydBRhir, Galmeyer dan Hollifield.(2007).Financial Leverage and the Leverage Effect-A
g Market and Firm Analysis.Carnegie Mellon University, Texas A & M University.

7]
Bank&for International Settlements: A glossary of terms used in payments and settlement

8 systems

Banalndonesia (2010). Krisis Global dan Penyelamatan Sistem Perbankan Indonesia.

Basii A. (1996). Risk and Profitability Measures in Islamic Banks: The Case Of Two
Sudanese Banks.Islamic Economic Studies.Vol 6, No.2

uepj Jim) exnel



‘OWYIg] wizi eduey

undede ynjuaq wejep 1ul sijny eAsey ynan)as neje ueibegas yeAuequiadwaw uep ueywnwnbusw bueseyq 'z

Beams, Floyd et.al (2007), Advance Accounting, Edisi 11, New Jersey: Pearson
Beaver, w., Kettler, P. and Scholes, M. (1970) The Association between Market-Determined
@ and Accounting-Determined Risk Measures. The Accounting Review.

SSINISNE 40 TOOHDS
HID NV M

X
) Benh&mou, Eric. Options pre-Black Scholes
0

2
errigs, Myrna R.(2013).The Relatiomship Between Bank Credit Risk and Proftability and
Liquidity. The International Journal Of Business and Finance Research.

uy)

45 seH

) D)X |1 Miw

acke Fischer; Scholes, Myron (1973). The Pricing of Options and Corporate Liabilities.

Journal of Political Economy 81 (3): 637—654.

rglnig ey

ea

s@|

y, Richard A.; Myers, Stewart (2003), Principles of Corporate Finance (7th ed.),
McGraw-Hill, Chapter 20

s 10

Ilagd, J.et al.2009.Systemic Risk and the Financial Crisis : A Primerl.Federeal Reserve

Bank of ST.Louis Review. 91(5, Part 1), pp. 403-17

rt,Brian A.2001.Definitions of Risk.Journal Of Dental Education, Volume 65 No.10

"yejesew niens ueneful} uep Yy uesinuad

‘uedode) ueunsnAuad ‘yerwl eAsey uesinuad ‘uenijauad ‘ueyipipuad uebuiyuaday yniun eAuey uedinbuad ‘e
6u@bun-budBun 16u

Jujgep siu

CetinzJarrow dan Potter.(2003).Liquidity risk and Arbitrage Pricing Theory. Working paper

Cornell University.

uito

Change, Don M.(2001).Swaptions and Options.Financial Risk Management. Pamplin

College of Business.Virginis Tech, Blacksburg.

‘OWMIg| Jelem Bueh uebunuadey ueyibniaw yepny uediinbuad 'q

MM edne

Cheridgnco, Sergey.(2011).The Two Sides of Derivatives Usage: Hedging and Speculationg
@  with Interest Rate Swaps.Harvard University.

Chong, James, Yanbo Jin dan Phillips.(2013).The Entrepreneur's Cost of Capital:

Incorporating Downside Risk in the Buildup Method.Macro Risk Analytics

= Affiliated Scholars.

Cro@y, M.G., Galai, M. dan Mark, R. (2013). The essentials of risk management. New York:
=  McGraw Hill
&

Dhogipi, R. and Chokri Mamoghli.(2009). Accounting and Capital Market Measures of

Banks’ Risk: Evidence from an Emerging Market. Banks and Bank Systems,

=. Volume 4, Issue 4.

:1aquins uexingakusw uep uexuwniuedsuaw eduey 1ul siny eAJeY ynan)as neie uelbeqas diynbusw Buedeyq *|

Drelmnann, Mathias. dan Kleopatra Nikolaou.(2008).Funding Liquidity Risk Definition and
Measurement. Working Paper Series No.1024.Bank for International Settlement,
European Central Bank.

ojuju

Druigovské, Jana.(2014).Speculative Activities in The Financial Markets and Its Relation to
the Real Economy. Journal of Public Administration, Finance and Law.

uenj Jim) exne



‘OWYIg] wizi eduey

undede ynjuaq wejep 1ul sijny eAsey ynan)as neje ueibegas yeAuequiadwaw uep ueywnwnbusw bueseyq 'z

‘OWMIg| Jelem Bueh uebunuadey ueyibniaw yepny uediinbuad 'q

SSINISNE 40 TOOHDS
HID NV M

"yejesew niens ueneful} uep Yy uesinuad

‘uedode) ueunsnAuad ‘yerwl eAsey uesinuad ‘uenijauad ‘ueyipipuad uebuiyuaday yniun eAuey uedinbuad ‘e

&

E.Kieso, Donald, Jerry J, Weygandt and Teery D.Warfield.(2011). Intermediate Accounting,
Edisi 12 by: Erlangga

EltodeEdwin J. and Martin J. Gruber.(1998).Modern portfolio theory, 1950 to date. Journal

of Banking & Finance 21 (1997) 1743-1759

ni,E., Mansur, L. (2005). The Association between market and exchange rate risks

d en (9)

Elya

& and accounting variabless A GARCH model of the japanese banking
— 3 institutions.Tempel University, Philadelphia.Widener University, Chester.
o) -
~ ~
Ereixas, Parigi dan Rochet.(2000).Systemic Risk, Interbank Relation,and Liquidity Provision
g = by the Central Bank.Journal of Money, Credit and Banking, VVol.32, No.3
= &
@deg)erg, D. and Tirole J. (1995). A Theory of Income and Dividend Smoothing Based on
2 £ Incumbensy Rates, Journal of Political Economy.
c &5
@erlagw, S.(2009).Defining and Measuring Systemic Risk.the European Parliament's
a 2, Committee on Economic and Monetary Affairs.
S o
G;itm%, Lawrence J. dan Chad J. Zutter (2015), Principles of Managerial Finance, Boston:
@ 3 Pearson Education

o

Goyag Krishn A.(2010). Risk Management In Indian Banks: Some Emerging Issues.Pacific
© Business School.

;

Q

A

Hube%nan, Gur. dan Zhenyu Wang.(2005).Arbitrage Pricing Theory.Federal Reserve Bank
=  of New York Staff Reports, no. 216

uel

Hull,dohn C (2012), Options, Futures and Other Derivatives, eighth Edition. Prentice Hall.
P.1.

®

Hull, John C. (2005), Options, Futures and Other Derivatives (excerpt by Fan Zhang) (6th
s ed.), Pg 6: Prentice-Hall, ISBN 0-13-149908-4

7]
Husﬁn, MD. Juman.(2016).Impact of Leverage on Risko of the Companies.Journal of Civil
E_ & Legal Sciences.

Jarvga, M., Kozyra, J. and Potter, C. (2009) The Relationship between Market and
=, Accounting Determined Risk Measures: Reviewing and Updating the Beavor,
: Kettler, and Scholes (1970) Study. College Teaching Methods & Style Journal —
@ Special Edition, Vol. 5, No. 1.

:1aquins uexingakusw uep uexuwniuedsuaw eduey 1ul siny eAJeY ynan)as neie uelbeqas diynbusw Buedeyq *|

JohrBC Hull.(2006).0Options, Futures and Other Derivatives (6th edition), New Jersey:
3' Prentice Hall, 149

Keﬁaa M.R.,and Christian De Peretti.(2013). Effect of the Use of Derivative Instruments
2. on Accounting Risk: Evidence from Banks in Emerging and Recently Developed
Countries. Annals Of Economics And Finance 14-1, 149-178

3

uepj Jim exn



‘OWYIg] wizi eduey

undede ynjuaq wejep 1ul sijny eAsey ynan)as neje ueibegas yeAuequiadwaw uep ueywnwnbusw bueseyq 'z

SSINISNE 40 TOOHDS
HID NV M

"yejesew niens ueneful} uep Yy uesinuad

‘OWMIg| Jelem Bueh uebunuadey ueyibniaw yepny uediinbuad 'q
‘uedode) ueunsnAuad ‘yerwl eAsey uesinuad ‘uenijauad ‘ueyipipuad uebuiyuaday yniun eAuey uedinbuad ‘e

&

:1aquins uexingakusw uep uexuwniuedsuaw eduey 1ul siny eAJeY ynan)as neie uelbeqas diynbusw Buedeyq *|

Kieso, D. E., Weygandt, J. J., & Warfield, T. D.(2011). Intermediate Accounting Volume 1
@ IFRS Edition. United States of America : Wiley.

T
Kolb*Robert W. and James A. Overdahl.(2003). Financial Derivatives, edisi ketiga, (New
S Jersey: John Wily & Sons, Inc.
&
lgprng, T6th.(2014).The Effect of Derivative Financial Instruments on Bank Risks,
% = Relevance and Faithful Representation: Evidence From Banks in Hungary.
£ @ Department of Finance and Controlling, Faculty of Economics and Business
g Z  Administration, University of Debrecen, Debrecen, Hungary
= ()
L@Ii. 2013).Market-Based vs. Accounting-Based Performance of banks in Asian Emerging
@ S Markets.Asian Journal Of Business Research.
c &5
lg}m $t.al.(2012). Derivatives Market In China. international Journal of Management
a = Sciences and Business Research, Vol. 1, Issue 11.
S o
=]
@arkne_’witz, Harry m.(1990).Foundations of Portfolio Theory.The City University of New
< 3 York

=0

Mishkin, Frederic S.(2010). Over the Cliff: From the Subprime to the Global Financial Crisis.

Working Paper 16609 National Bureau Of Economic Research

Moeradin, Heirany dan Khoshnood.(2014).The Effect of The Reliability of Accounting
Information on Systemic Risk on Listed Companies at Tehran Stick
Exchange.International Journal of Academic Research in Economid and
Management .

(319 uery XEny e,

Morgan, JP.(2013).Derivatives and Risk Management Made Simple.National Association of
Pension Funds Limited.

Mmﬁk, Teus.(2003).Market Risks of Insurance Companies.Netherlands: Amstelveen.
;.
Nang, D.R., Smith, C. W. Jr., dan Smithson, C.W.(1993), On the Determinants of Corporate
w Hedging. Journal of Finance 48,267-284.
al
Nichfa, Mirela Elena dan Marcel Vulpoi.(2016).Relationship Between Risk and
Transparency in the financial statements of professional services entities. Audit
financiar, XIV, No. 5(137)/2016, 540-550

jueps

Putra.Septama Hardanto (2012), Analisis Faktor yang Memengaruhi Penggunaan Instrumen
Derivatif sebagai Pengambilan Keputusan Hedging. Universitas Diponogoro
Semarang.

0.

uepj Jim) exnewt



‘OWYIg] wizi eduey

undede ynjuaq wejep 1ul sijny eAsey ynan)as neje ueibegas yeAuequiadwaw uep ueywnwnbusw bueseyq 'z

Pyka, Anna dan Monika Wieczorek.(2012).Sistemic Risk, Specific Risk and the Risk of
Company's Growth.International Scientific Conference Managing and Modelling
@ of Financial Risks

SSINISNY 40 TOOHDS
HID NV M

X
) RivagzA., T. Ozuna, dan F. Policastro (2006), Does the Use of Derivatives Increase Bank

;}jg S Efficiency? Evidence from Latin American Banks. International Business &
a2 &  Economics

'g' g- T 3

52 Robers, Robin W.(1992) Determinants of Corporate Social Responsibility Disclosure an
;;' = £ @ Application of Stakeholder Theory. Accounting Organization and Socety, Vol.17,
~ 2 5 = Nob6

33 o a

g% F§oss§8tephen A.(1976). The Arbitrage Theory of Capital Asset Pricing.Journal of
55 2 = Economic Theory 13, 341-360.

-2%8 c g

25 %id,%li.(ZOll).Does The Use of Derivatives Impact Bank Performace? A Case Study of
%. ; a 2. Relative Performance during 2002-2009. EuroJournals Publishing.

Q o c o

[0 >

g & %haaﬁ'i et al (2013), The Determinants of Derivative Usage: A Study on Malaysian Firms,
27 = g,, Journal of Contemporary Research in Business, Volume 5, No.2

s S

El Sharpge, William F.1964.Capital Asset Price : A Theory of Market Equilibrium Under
© = Conditions of Risk.Journal of Finance,19 (3), 425-442.

- .

Statistics Department International Monetary Fund.(1998). IMF Committee on Balance of
Payments Statistics, Washinton,D.C.

CIIRY

=
Subramanyam, K. R dan John J. Wild (2014), Financial Statement Analysis, Edisi 11, Boston:
McGraw-Hill Irwin.

®

Velnampy, T dan J. Aloy Niresh.(2014).Firm Size and Profitability: A Study of Listed
== Manufacturing Firms in Sri Lanka. International Journal of Business and
7] Management.

)
Zakﬁlouline, Valeri 1.(2007). On the Pricing and Hedging of Options on Commodity
Forward and Futures Contract. Agder University College Faculty of Economic

‘uedode) ueunsnAuad ‘yerwl eAsey uesinuad ‘uenijauad ‘ueyipipuad uebuiyuaday yniun eAuey uedinbuad ‘e
:Jaquuins ueyingakuaw uep ueyuwinjuesusaw eduey Ul sijny eAsey ynan)as neje ueibeqgas diynbusw buede)q "|

uepj YIM) e)irewriojuj uep siusig



