
Team project ©2017 
Dony Pratidana S. Hum | Bima Agus Setyawan S. IIP 

 

 

 

 

 

 

 

 

 

Hak cipta dan penggunaan kembali: 

Lisensi ini mengizinkan setiap orang untuk menggubah, 
memperbaiki, dan membuat ciptaan turunan bukan untuk 
kepentingan komersial, selama anda mencantumkan nama 
penulis dan melisensikan ciptaan turunan dengan syarat 
yang serupa dengan ciptaan asli. 

 

Copyright and reuse: 

This license lets you remix, tweak, and build upon work 
non-commercially, as long as you credit the origin creator 
and license it on your new creations under the identical 
terms. 



 

61 
 

DAFTAR PUSTAKA 

 
Ali, M. (2006). Manajemen Risiko: Strategi Perbankan dan Dunia Usaha 

Menghadapi Tantangan Globalisasi Bisnis. Jakarta: PT RajaGrafindo 

Persada. 

Allayanis, G., & Weston, J. P. (2001). The Role of Foreign Currency Derivatives 

and Firm Market Value. The Review of Financial Studies, 14 (1), 243-276. 

Allayannis, G., & Ofek, E. (2001). Exchange Rate Exposure, Hedging, and The Use 

of Foreign Currency Derivatives. Journal of International Money and 

Finance, 20 (2001), 273-296. 

Al-Shboul, M., & Alison, S. (2009). The Effects of the Use of Corporate 

Derivatives on the Foreign Exchange Rate Exposure . Journal of Accounting 

– Business & Management, 16 (1), 72-92. 

Ameer, R. (2009). Value-Relevance Of Foreign-Exchange and Interest-Rate 

Derivatives Disclosure The Case of Malaysian firms. The Journal of Risk 

Finance, 10 (1), 78-90. 

Arsov, I., Moran, G., Shanahan, B., & Stacey, K. (2013, June). OTC Derivatives 

Reforms and The Australian Cross-currency Swap Market. Retrieved from: 

https://ideas.repec.org/a/rba/rbabul/jun2013-07.html 

Badan Pusat Statistik. (2018). Nilai Tukar Rupiah Terhadap US$ [Data File] 

Retrieved from: https://www.bps.go.id/LinkTableDinamis/view/id/952 

Bank Indonesia. (2017). Laporan Kepada DPR [Data File]. Retrieved from: 

https://www.bi.go.id/id/publikasi/laporan-dpr/Default.aspx 

Boenkost, W. & Schmidt, W. M. (2005, May). Cross Currency Swap Valuation. 

Retrieved from 

https://papers.ssrn.com/sol3/papers.cfm?abstract_id=1375540  

Brigham, E. F., & Ehrhardt, M. C. (2011). Financial Management: Theory and 

Practice. Mason: South Western Cengage Learning. 

Pengaruh penggunaan foreign..., Stefano Alexander Hatumesen, FB UMN, 2019

https://www.bps.go.id/LinkTableDinamis/view/id/952
https://www.bi.go.id/id/publikasi/laporan-dpr/Default.aspx


 

62 
 

Brown, G. W. (2001). Managing Foreign Exchange Risk With Derivatives. Journal 

of Financial Economics, 60 (2001), 401-448. 

Bursa Efek Indonesia. (2017). Laporan Keuangan Perusahaan Tercatat [Data file] 

Retrieved from https://www.idx.co.id/perusahaan-tercatat/laporan-

keuangan-dan-tahunan/ 

Chibane, M., Sheldon, G., & Selvaraj, J. (2009, April). Building Curves On A Good 

Basis, Retrieved from http://ssrn.com/abstract=1394267. 

Cooper, D. R., & Schindler, P. S. (2013). Business Research Methods. New York: 

McGraw-Hill Irwin. 

Dominguez, K. M., & Tesar, L. L. (2005). Exchange Rate Exposure. Journal of 

International Economics, 68 (2006), 188-218. 

Eiteman, D. K., Stonehill, A. I., & Moffett, M. H. (2001). Multinational Business 

Finance. Colorado: Addison-Wesley Publishing Company. 

Eun, C. S., & Resnick, B. G. (2001). International Financial Management. New 

York: McGraw Hill International Editions. 

Ghozali, H. I., & Ratmono, D. (2013). Analisis Multivariat dan Ekonometrika 

Teori, Konsep,dan Aplikasi dengan EViews 8. Semarang: Badan Penerbit 

Universitas Diponegoro Semarang. 

Guay, W., & Kothari, S. (2003). How Much Do firms Hedge With Derivatives. 

Journal of Financial Economics , 70 (2003), 423-461. 

Hentschel, L., & Kothari, S. P. (2001). Are Corporations Reducing or Taking Risk 

with Derivatives? Journal of Financial and Quantitative Analysis, 36 (1), 

93-118. 

Hsiao, C. (2003). Analysis of Panel Data (2nd ed). Cambridge: Cambridge 

University Press. 

Hull, J. C. (2012). Options, Futures, And Other Derivatives. Boston: Prentice Hall. 

 

Pengaruh penggunaan foreign..., Stefano Alexander Hatumesen, FB UMN, 2019

https://www.idx.co.id/perusahaan-tercatat/laporan-keuangan-dan-tahunan/
https://www.idx.co.id/perusahaan-tercatat/laporan-keuangan-dan-tahunan/


 

63 
 

Kementrian Perdagangan Repulik Indonesia. (2017). Neraca Perdagangan 

Indonesia Total [Data File]. Retrieved from 

http://www.kemendag.go.id/id/economic-profile/indonesia-export-

import/indonesia-trade-balance 

Kementrian Perindustrian Republik Indonesia. (2017). Perkembangan Impor 

Kelompok Hasil Industri [Data File]. Retrieved from 

http://kemenperin.go.id/statistik/kelompok.php 

Keputusan Direksi PT Bursa Efek Jakarta Nomor KEP-306/BEJ/07-2004 Tentang 

Kewajiban Penyampaian Informasi. 

Madura, J. (2010). International Corporate Financer. Mason: South Western 

Cengage Learning. 

Ohlson, J. A. (1995). Earnings, Book Values, and Dividends in Equity Valuation. 

Contemporary Accounting Research, 11(2), 661-687. 

Peraturan Bank Indonesia Nomor 16/21/PBI/2014 Tentang Penerapan Prinsip 

Kehati-hatian Dalam Pengelolaan Utang Luar Negeri Korporasi NonBank. 

Putera, A.D. (2018, Agustus 30). Sektor-Sektor Industri Ini Paling Terimbas 

Pelemahan Rupiah. Kompas.com. Retrieved from 

https://ekonomi.kompas.com/read/2018/08/30/212300226/sektor-sektor-

industri-ini-paling-terimbas-pelemahan-rupiah 

Santosa, P. & Hamdani, M. (2007). Statistika Deskriptif dalam Bidang Ekonomi. 

Jakarta: Erlangga. 

Sekaran, U. & Bougie, R. (2016). Research Methods for Business. Chichester: John 

Wiley & Sons. 

Setiawan, S.R.D. (2017, Desember 11). 90 Persen Kegiatan Ekspor Indonesia 

Masih Gunakan Dollar AS. Kompas.com. Retrieved from 

https://ekonomi.kompas.com/read/2017/12/11/141637426/90-persen-

kegiatan-ekspor-indonesia-masih-gunakan-dollar-as 

 

Pengaruh penggunaan foreign..., Stefano Alexander Hatumesen, FB UMN, 2019

http://www.kemendag.go.id/id/economic-profile/indonesia-export-import/indonesia-trade-balance
http://www.kemendag.go.id/id/economic-profile/indonesia-export-import/indonesia-trade-balance
http://kemenperin.go.id/statistik/kelompok.php
https://ekonomi.kompas.com/read/2018/08/30/212300226/sektor-sektor-industri-ini-paling-terimbas-pelemahan-rupiah
https://ekonomi.kompas.com/read/2018/08/30/212300226/sektor-sektor-industri-ini-paling-terimbas-pelemahan-rupiah
https://ekonomi.kompas.com/read/2017/12/11/141637426/90-persen-kegiatan-ekspor-indonesia-masih-gunakan-dollar-as
https://ekonomi.kompas.com/read/2017/12/11/141637426/90-persen-kegiatan-ekspor-indonesia-masih-gunakan-dollar-as


 

64 
 

 

Suprayitno, D. (2017, Oktober 20). Apa Saja Saham yang Terjangkit Pelemahan 

Rupiah? Kontan.co.id. Retrieved from 

https://investasi.kontan.co.id/news/apasaja-saham-yang-terjangkit-

pelemahan-rupiah 

Suroso, G. T. (2015, Februari 12). Masyarakat Ekonomi Asean dan Perekonomian 

Indonesia. BPPK.Kemenkeu. Retrieved from 

https://bppk.kemenkeu.go.id/id/publikasi/artikel/150-artikel-keuangan-

umum/20545-masyarakat-ekonomi-asean-mea-dan-perekonomian-

indonesia. 

Wang, L., Makar, S., & Alam, P. (2005). The Value-Relevance of Derivative 

Disclosures by Commercial Banks: A Comprehensive Study of Information 

Content Under SFAS Nos. 119 and 133. Review of Quantitative Finance 

and Accounting, 25 (2005), 413-427. 

Yahoo Finance. (2017). Historical Price [Data File]. Retrieved from: 

https://finance.yahoo.com/  

Zhou, V. Y., & Wang, P. (2012). Managing Foreign Exchange Risk with 

Derivatives in UK Non-financial Firms. International Review of Financial 

Analysis, 29 (2013), 294-302. 

Zikmund, W. G., Babin, B. J., Carr, J. C., & Griffin, M. (2013). Business Research 

Method. Cengage Technology Edition. 

 

  

 

 

 

 

  

Pengaruh penggunaan foreign..., Stefano Alexander Hatumesen, FB UMN, 2019

https://investasi.kontan.co.id/news/apasaja-saham-yang-terjangkit-pelemahan-rupiah
https://investasi.kontan.co.id/news/apasaja-saham-yang-terjangkit-pelemahan-rupiah
https://bppk.kemenkeu.go.id/id/publikasi/artikel/150-artikel-keuangan-umum/20545-masyarakat-ekonomi-asean-mea-dan-perekonomian-indonesia
https://bppk.kemenkeu.go.id/id/publikasi/artikel/150-artikel-keuangan-umum/20545-masyarakat-ekonomi-asean-mea-dan-perekonomian-indonesia
https://bppk.kemenkeu.go.id/id/publikasi/artikel/150-artikel-keuangan-umum/20545-masyarakat-ekonomi-asean-mea-dan-perekonomian-indonesia
https://finance.yahoo.com/



