DAFTAR PUSTAKA

Alexander, C. (2001) Market models: A Guide to financial data analysis. New
York: John Wiley & Sons.

Best, P. (1998). Implementing Value at Risk. UK: John Wiley & Sons.

Bodie, Z., Kane, A., & Marcus, J. (2009). Investments (8th ed.). Singapore:
McGraw-Hill.

Butler, C. (1999). Mastering Value at Risk. UK: Prentice Hall

Chorafas, D. (2007). Stress testing for risk control under Basel 1l. New York:
Elsevier

Crouhy, M., Galai, D., & Mark, R. (2001). Risk management. USA: McGraw Hill

Hull, J.C. (2010). Risk management and financial institutions (2™ ed.). New
York: Pearson

Jones, C.P. (2010). Investments: Priciples and concepts (11" ed.). US: John Wiley
& Sons

Jorion, P. (2007). Value at Risk: The new benchmark for managing financial risk
(edisi ke-3). Singapore: McGraw Hill

Levin, R.I., & Rubin, D.S. (1998). Statistics for Management (7" ed.). New York:
Prentice-Hall

Aragonés, J.R., Blanco, C., & Dowd, K. Incorporating stress tests into market risk
modeling. Journal Derivatives Quarterly. Spring 2001, hal 44-49.

Bank Indonesia, Peraturan Bank Indonesia No.5/12/PBI, tentang Kewajiban
Penyediaan Modal Minimum Bagi Bank Umum.

Basel Committee on Banking Supervision. (Mei 2009). Principles for sound stress
testing practices and supervision.

Basel Committee on Banking Supervision. (November 2005). Amendment to the
capital accord to incorporate market risks.

Basel Committee on Banking Supervision. (Januari 1996). Amendment to the
capital accord to incorporate market risks.

Berry, R. (Juni 2009). Stress testing Value-at-Risk. JP Morgan Investment
Analytics and Consulting Publications, hal.2-3.

61

Universitas Indonesia

Analisis stress..., A. Pawitra Indriati, FE Ul, 2010.



Bohdalova, M. (2007) A comparison of Value-at-Risk methods for measurement
of the financial risk. E-Leader Journal, Prague.

Committee on Global Financial System. (Januari, 2005). Stress testing at major
financial institutions: survey results and practices.

Committee on Global Financial System. (April, 2005). Stress Testing by large
financial institutions: current practice and aggregation issues.

Stoll, H. R. (1988). Portfolio Trading. The Journal of Portfolio Management,
Summer 1988, Vol.14 No.4, hal.20-24.

Laporan Keuangan (Audited) PT DA untuk tahun-tahun 2000 — 2009

Jullysava, A., (2008). Analisa stress testing portofolio/investasi saham (Studi
Kasus PT XYZ)

62

Universitas Indonesia

Analisis stress..., A. Pawitra Indriati, FE Ul, 2010.





