[@10se)

Hak cipta dan penggunaan kembali:

Lisensi in1i 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.

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



DAFTAR PUSTAKA

Aggarwal, R., Lin, W. T., & Mohanty, S. K. (2008). Are Forward Exchange Rates
Rational Forecasts of Future Spot Rates? An Improved Econometric
Analysis for the Major Currencies. Multinational Finance Journal, Vol. 12
no. 1/2, 1-20.

Aggarwal, R., Lucey, B. M., & Mohanty, S. K. (2009). The Forward Exchange Rate
Bias Puzzle Is Persistent: Evidence from Stochastic and Nonparametric
Cointegration Tests. The Financial Review 44, 625-645.

Brzeszczynsky, J., & Kelm, R. (2004). Short-Term Dependencies between
Volatility of Currency, Money and Capital Markets The Case of Poland.
Journal of Econometric.

Chakraborty, A., & Evans, G. W. (2008). Can Perpetual Learning Explain the
Forward Premium Puzzle? Journal of Monetary Economics, Vol. 55, No. 3,
477-490.

Chakraborty, A., & Haynes, S. E. (2008). Econometrics of the Forward Premium
Puzzle. Economics Bulletin, Vol. 6, No. 42, 1-17.

Chiang, T. C. (1986). Empirical Analysis on The Predictors of Future Spot Rates.
Journal of Financial Research, Vol. IX No.2.

Chiang, T. C. (1988). The Forward Rate as a Predictor of the Future Spot Rate - A
Stockhastic Coefficient Approach. Journal of Money, Credit, and Banking,
Vol. 20 No.2.

Corrado, C. J., & Jordan, B. D. (2005). Fundamentals of Investments: Valuation
and Management. New York: McGraw Hill.

Dewi, I. G. (2007). Analisis Pengaruh Kurs Spot dan Kurs Forward (Euro, Dollar
Amerika, Yen, dan Dollar Australia) dalam Memprediksi Future Spot. Tesis
pada Universitas Diponegoro.

FAT. (2015, May 13). Pertamina Gandeng Tiga Bank BUMN Gunakan Hedging.
Retrieved from Hukum Online: http://www.hukumonline.com/berita/baca/l
t555311fcle545/pertamina-gandeng-tiga-bank-bumn-gunakan-hedging

Ghozali, H. I. (2012). Aplikasi Analisis Multivariate dengan Program IBM SPSS
20. Semarang: Badan Penerbit Universitas Diponegoro.

Hull, J. C. (2008). Fundamentals of Futures and Options Market. New Jersey:
Pearson .

55

Analisa Forward Rate..., Agnes Novita, FB UMN, 2016



Indawan, F., Fitriani, S., Karlina, 1., & Grace, M. V. (2015). The Role of Currency
Hedging on Firm Performance: A Panel Data Evidence in Indonesia. Buletin
Ekonomi Moneter dan Perbankan, 279.

Joesoef, J. R. (2008). Pasar Uang dan Pasar Valuta Asing. Jakarta: Salemba
Empat.

Jones, C. P. (2005). Investment Principles and Concept. North Carolina State: John
Wiley.

Lin, S. Y., Chen, C. H., & Lo, C. C. (2013). Currency Exchange Rates Prediction
based on Linear Regression Analysis Using Cloud Computing.
International Journal of Grid and Distributed Computing, Vol. 6, No.2.

Lind, D. A., Marchal, W. G., & Wathen, S. A. (2008). Statistical Techniques in
Business & Economics with Global Data Sets. International Edition:
McGraw Hill.

Madura, J. (2010). International Corporate Finance 10th edition. Canada:
Thomson South-Western.

Primadhyta, S. (2015, April 14). Garuda Indonesia Hedging Rp 1 Triliun Melalui
Empat Bank. Retrieved from CNN Indonesia:
http://www.cnnindonesia.com/ekonomi/20150414132035-92-
46522/garuda-indonesia-hedging-rp-1-triliun-melalui-empat-bank/

Reeve, T. A., & Vigfusson, R. J. (2011). Evaluating the Forecasting Performance
of Commodity Futures Prices. International Finance Discussion Papers.

Samsul, M. (2010). Pasar Berjangka Komoditas dan Derivatif. Jakarta: Salemba
Empat.

Sanchez, E. R. (2013). Is the Forward Rate a True Unbiased Predictor of the Future
Exchange Rate? Tesis pada Universidad Complutense Madrid.

Sari, E. V. (2015, April 10). PLN Hedging US$ 950 Juta dari Tiga Bank BUMN.
Retrieved from CNN Indonesia:
http://www.cnnindonesia.com/ekonomi/20150410171544-78-45770/plIn-
hedging-us--950-juta-dari-tiga-bank-bumn/

Siahaan, H. (2007). Perkembangan Peran Pasar Derivatif Membantu Peningkatan
Efisiensi Pasar Keuangan Indonesia. Jurnal Keuangan dan Moneter Volume
9 Nomor 3.

Sulaiman, W. (2004). Analisis Regresi Menggunakan SPSS. Yogyakarta: Andi
Offset.

Sunyoto, D. (2011). Analisis Regresi dan Uji Hipotesis. Yogyakarta: CAPS.

56

Analisa Forward Rate..., Agnes Novita, FB UMN, 2016



Waheed, M. (2009). Forward Rate Unbiased Hypothesis, Risk Premium and
Exchange Rate Expectations: estimates on Pakistan Rupee-US Dollar.
MRPA Paper.

Walpole, Ronald, & Raymond. (1
Bandung: ITB.

u Peluang dan Statistika Untuk Insinyur.

57

Analisa Forward Rate..., Agnes Novita, FB UMN, 2016





