
Universitas Indonesia Library >> UI - Skripsi Membership
 
Mekanisme transmisi kebijakan moneter. Analisis saluran kredit bank
pada bank BUMN di Indonesia = Transmission mechanism of monetary
policy. Analysis of bank lending channel at state-owned bank in
Indonesia
Fadjri Rianda, author
Deskripsi Lengkap: https://lib.ui.ac.id/detail?id=20457325&lokasi=lokal 
------------------------------------------------------------------------------------------
Abstrak
 

Skripsi ini bertujuan untuk menguji peran dari bank BUMN dalam mekanisme transmisi kebijakan moneter

melalui saluran kredit bank di Indonesia dengan metode VECM. Penelitian ini menggunakan data time

series bulanan dari tahun 2006 sampai 2015. Melalui pengujian impulse response function dan variance

decomposition menunjukkan bahwa kredit dari bank BUMN kurang responsif terhadap perubahan

kebjijakan moneter. Hal tersebut menunjukkan bahwa bank BUMN yang merupakan bank besar di

Indonesia dan dimiliki pemerintah tidak berperan dalam saluran kredit bank.

<hr>

This study aims to examine the role of state owned bank in monetary policy transmission mechanism

through bank lending channel by VECM method. This study uses monthly time series data from 2006 to

2015. Through impulse response function and variance decomposition testing showed that credit from state

owned bank is less responsive to changes in monetary policy. This indicates that state owned bank which are

a big banks in Indonesia and owned by the government have no role in the bank lending channel.
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