
 

Universitas Indonesia 93

DAFTAR PUSTAKA 

Altman, Edward I, 1968, Financial Ratios, Discrimination Analysis and The 

Prediction of Corporate Bankruptcy, Journal of Finance, pp. 589-610. 

Altman, Edward I and Anthony Saunders, 1998, Credit Risk Measurement: 

Development Over the Last 20 Years, Journal of Banking & Finance, 1721-

1742. 

Altman, Edward I, 2002, Revisiting Credit Scoring Models in a Basel 2 

Environment, Stern School of Business, New York University.  

Anoop J, Prasun Banerjee and Vigil Francis, 2007, Modeling and Empirical 

Validation of Revised Altman’s Credit Risk Model for Indian Banks. 

Bank Indonesia, 2007, www.bi.go.id 

BAPEPAM-LK, 23 November 2006, Peraturan No IX.A.13, Penerbitan Efek 

Syariah. 

BAPEPAM-LK, 31 Agustus 2007, Peraturan No. II.K.1, Kriteria dan Penerbitan 

Daftar Efek Syariah. 

Basel Committee on Banking Supervision, 2004, International Convergence of 

Capital Measurement and Capital Standards: a Revised Framework, Bank 

for International Settlements. 

Cole, Robert; Lon Mishler, 1998, Consumer & Business Credit Management 

(11th Ed), Irwin/McGraw Hill. 

Drapeau, Richard, Hector Leano, Clinton Martin, John McBride, Jennifer Nguyen 

and Padmaja Pallom, 2002, Bankruptcy Prediction Model Using 

Discriminant Analysis on Financial Ratios Derived from Corporate Balance 

Sheets.  

Ghozali, Imam, 2006, Aplikasi Analisis Multivariate dengan Program SPSS, 

Badan Penerbit Universitas Diponegoro. 

Gusev, Pavel, 2005, Models of Credit Risk for Emerging Markets, School of 

Business, Economics and Law, Goteborg University. 

Hadad, Muliaman D, Wimboh Santoso dan Ita Rulina, 2003, Indikator Kepailitan 

di Indonesia: An Additional Early Warning Tools pada Stabilitas Sistem 

Keuangan, Bank Indonesia. 

Model alternatif screening......, Rakhmi Permatasari, Program Pascasarjana, 2008



94 

Universitas Indonesia 

Hair, Joseph F. Jr, William C. Black, Barry J. Babin, Rolph E. Anderson and 

 Ronald E. Tathan, 2006, Multivariate Data Analysis (6th Ed), Pearson 

 Prentice Hall. 

Hosmer, David W. and Stanley Lemeshow, 2000, Applied Logistic Regression 

(2nd Ed), John Wiley & Sons. 

Idris, Tedy Fardiansyah, Maret 2004, Meracik Sistem Peringkat Kredit Internal, 

Majalah Infobank No. 299.  

Idris, Tedy Fardiansyah, 04 Nov 2005, Tantangan Manajemen Risiko Bank 

Syariah, www.infobanknews.com.  

Koch, Timothy W. and S. Scott MacDonald, 2003, Bank Management (5th Ed), 

South Western. 

Mester, Loretta J, 1997, What’s the Point of Credit Scoring?, Business Review 

Federal Reserve Bank of Philadelphia, September/October. 

Meyer, A.P.; H.W. Pifer, 1970, Prediction of Bank Failures, Journal of Finance, 

September, pp.853-868. 

Ming-Yi Sun and Szu-Fang Wang, 2007, Validation of Credit Rating Models – A 

Preliminary Look at Methodology & Literature Review, JCIC Risk Research 

Team, Review of Financial Risk Management. 

Nachrowi, Nachrowi Djalal; Hardius Usman, 2002, Penggunaan Teknik 

Ekonometri – Edisi Revisi, PT Rajagrafindo Persada. 

Ohlson, J.A, 1980, Financial Ratios and the Probabilistic Prediction of 

Bankruptcy, Journal of Accounting Research. 

Prayana, Jeffry, 2007, Perbandingan Model Scoring Multiple Discriminant 

Analysis Pembiayaan Pemilikan Rumah (Studi Kasus pada Bank Syariah 

X), Tesis, PSTTI-UI. 

Pontjowinoto, Iwan P., 2008, Rasio Struktur Modal yang Optimal Pada Emiten 

Non Keuangan yang Telah Menerbitkan Saham dan Obligasi, Desertasi, 

Universitas Padjajaran. 

Republika, 2007, www.republika.co.id 

Rohandi, Dadang, 2007, Indikator untuk Memprediksi Nasabah Bermasalah 

dengan Pendekatan Model Logit, Tesis, PSTTI – UI. 

Model alternatif screening......, Rakhmi Permatasari, Program Pascasarjana, 2008



95 

Universitas Indonesia 

Sinkey, Joseph F. Jr, 2002, Commercial Bank Financial Management in the 

Financial-Services Industry (6th Ed), Prentice Hall. 

Surbakti, Muhammad Syarif, 2004, Analisis Faktor-faktor Penyebab Non 

Performing Financing – Studi Kasus Bank Syariah X di Jakarta, Tesis, 

PSTTI-UI. 

Treacy, William F and Mark S. Carey, November 1998, Credit Risk Rating at 

Large U.S. Banks, Federal Reserve Bulletin, pp 897-921. 

Model alternatif screening......, Rakhmi Permatasari, Program Pascasarjana, 2008


