Uni versitas Indonesia Library >> U - Tesis Open

Determinan Ekses Likuiditas Perbankan Dalam Rangka Efektifitas
Kebijakan Moneter Bank Indonesia = Determinants of banking excess
liquidity to support the effectiveness of Bank Indonesia monetary policy
Usmanti Rohmadyati, author

Deskripsi Lengkap: https:/lib.ui.ac.id/detail 71d=20300272& | okasi=lokal

Penelitian ini bertujuan untuk menganalisis faktor-faktor yang mempengaruhi terjadinya ekses likuiditas
perbankan dan menganalisis sensitivitas faktor-faktor tersebut dalam mempengaruhi ekses likuiditas
perbankan dalam rangka efektifitas kebijakan moneter Bank Indonesia. Y ang dimaksud ekses likuiditas
perbankan dalam penelitian ini adalah ekses likuiditas rupiah perbankan yang datanya merupakan data posisi
OPT yang mencerminkan ekses likuiditas yang telah diserap Bank Indonesia.

Berdasarkan studi literatur, dilakukan uji empiris terhadap data time series bulanan periode Januari 2000 -
Juni 2010 terhadap variabel ekses likuiditas perbankan periode sebelumnya, reserve requirement, currency
sebagal proksi variabel preferensi nasabah dalam memegang uang tunai, suku bunga PUAB overnight,
ekspor neto, dan siklus ekonomi. Analisa dilakukan dengan metode Ordinary Least Square (OLYS).

Hasil estimasi menunjukkan bahwa variabel ekses likuiditas periode sebelumnya, reserves requirement,
currency, suku bunga PUAB O/N, dan ekspor neto mempengaruhi secara signifikan besarnya ekses
likuiditas perbankan. Sensitivitas variabel yang diukur dari angka koefisien hasil regresi cukup bervariasi.
Y ang paling kuat mempengaruhi ekses likuiditas perbankan adal ah ekses likuiditas periode sebelumnya,
reserves requirement, dan currency. Hasil penelitian juga menyimpulkan bahwa perilaku perbankan secara
makro di Indonesiatidak cukup moderat dalam memelihara ekses likuiditasnya,
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The objective of thisthesisis to determine factors which influence banking excess liquidity and analysis
their sensitivity. Excess reservesin thisthesisis referred to excess reserves in rupiah as reflected in open
market operation position which conducted by Bank Indonesia

Based on the literature this thesis conducted an empirical test for monthly time series data of excess
liquidity, reserves requirement, currency to capture customers characteristic, PUAB interest rate, net
exports, and business cycle, between January 2000 - June 2010. The model is estimated using Ordinary
Least Square (OL S) method.

The estimation result shows that excess liquidity previous month, reserve requirement, currency, PUAB
interest rate previous month, and net exports have influenced banking excess liquidity significantly. The
coefficient estimations also indicate that excess liquidity previous month, reserves requirement, and
currency have stronger effect on the banking excess reserves than PUAB interest rate previous month and
net export. In addition, thisthesis also concluded that banking behavior as awhole is not moderate enough
to maintain their excess liquidity.
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