
 

 

DAFTAR PUSTAKA 

 

Baur, Dirk G., and Brian M. Lucey. 2009. Flights and Contagion-An Empirical 

Analysis of Stock-Bond Correlations. Journal of Financial Stability: 339-352. 

BIS, 2009. The international financial crisis: timeline, impact and policy 

responses in Asia and the Pasific. Bank for International Settlements. 

Brocato, Joe and Smith, Kenneth L. 2012. Sudden Equity Price Declines and The 

Flight to Safety Phenomenon: Additional Evidence Using Daily Data. Journal 

Economics and Finance 36: 712-727. 

Cooper, Donald R., Schindler, Pamela S., 2011. Business Research Method. 

McGraw Hill International Edition. 

Dajcman, S. 2012. Comovement between stock and bond markets and the “flight 

to quality” during financial market turmoil-a case of the Eurozone countries 

most affected by the sovereign debt crisis of 2010-2011. Applied Economics 

Letters, 19 (17),pp. 1655-1662. doi: 10.1080/13504851.2011.65771 

Donmoyer, R. (2008). Generalizability. In Givens, L. (Ed.), Encyclopedia of 

Qualitative Research.Thousand Oaks,CA: Sage. 

Durand, Robert B., Junker, Markus and Szimayer, Alex. 2010. The flight-to-

quality effect: a copulabased analysis. Journal of Accounting & Finance: 281-

299. 

Fahmi, Irham. 2013. Analisis Laporan Keuangan. Bandung: Alfabeta. 

Gaye, Gencer Hatice. 2015. Flight-to-quality or  contagion effect? An analysis 

from the Turkish and the US financial markets. Financial Theory and Practice 

39 (3) 325-340 (2015). 

Ghozali, Imam. 2011. Aplikasi Analisis Multivariate Dengan Program IBM SPSS 

19 (edisi kelima). Semarang: Universitas Diponegoro. 

Grentandhi, Jordan dan Bambang Susanto dan Tundjung Mahatma, 2011. Analisis 

Perbandingan Metode Peramalan Indeks Harga Saham Gabungan (IHSG) 

Dengan Metode ols-ARCH/GARCH dan Arima, PROSIDING, ISBN:978-979-

16353-6-3. 

Gubareva, Mariya, and Rosa, Borges Maria. 2013. Typological Classification, 

Diagnostics, and Measurement of Flights-to-Quality. Working Papers ISSN 

No. 0874-4548 

Gujarati, Damodar N. 2006. Ekonometrika Dasar. Jakarta : Penerbit Erlangga. 



 

 

IBPA: IBPA Luncurkan Indonesia Sukuk Indexes Dan Indonesia Composite Bond 

Index Acuan Kinerja Pasar Surat Utang. 11 November 2015 

(Indonesia.http://www.ibpa.co.id/LinkClick.aspx?fileticket=DChst8Lj2tY%3d

&tabid=12) 

Indonesia Stock Exchange (2010). Indeks Harga Saham Bursa Efek Indonesia. 

Gedung Bursa Efek Indonesia Lt.6. Jl. Jendral Sudirman Kav. 52-53, Jakarta: 

Author. 

Investopedia. Investing During Uncertainty. 2003 

(http://www.investopedia.com/articles/basics/03/021403.asp) 

Ishak, Muhammad. Pelemahan Rupiah: Sebab dan Solusinya. Hizbut Tahrir 

Indonesia. 08 September 2013 (http://hizbut-

tahrir.or.id/2013/09/08/pelemahan-rupiah-sebab-dan-solusinya/) 

Laeven, Luc, and Fabián Valencia, 2008, “Systemic Banking Crises: A New 

Database,” IMF Working Paper 08/224, (Washington: International Monetary 

Fund). 

Lyn M. Fraser dan Aileen Ormiston (2008). Memahami Laporan Keuangan, Edisi 

ketujuh, Indeks, Jakarta, (terjemahan). 

Mustafa, Nik Nur Shafika, Shahdan, Faridah and Jia Yi, Andrew Kam. 2015. 

Flight-to-Quality Between Stock and Bond Market: Pre and Post Global 

Financial Crisis. Procedia Economics and Finance 31 (2015) 846-855. 

Mustafa, Nik Nur Shafika, Shahdan, Faridah and Jia Yi, Andrew Kam. 2013. The 

Existence of Flight to Quality Stock Bond in Malaysia. Prosiding Perkem VIII, 

Jilid 3: 1448-1454 

Nochrowi, N.D & Usman Hardius (2007). Prediksi IHSG dengan Model GARCH 

dan Model ARIMA. Jurnal Ekonomi dan Pembangunan Indonesia (JEPI), 

Vol.7, No.2. 

P. Lamb, Reinhold. 2011. The Faces of Fear in the Flight to Quality during the 

Lehman Brothers Failure and the Flash Crash. International Journal of 

Humanities and Social Science. Vol. 1 No. 13 

PT. Bursa Efek Indonesia (2008). Panduan Pemodal. Gedung Bursa Efek 

Indonesia Lt.6. Jl. Jendral Sudirman Kav. 52-53, Jakarta: Author. 

PT. Bursa Efek Indonesia. Sekolah Pasar Modal Level I. Indonesia Stock 

Exchange Building, Tower II, Ground Floor. Jl. Jendral Sudirman Kav. 52-53, 

Jakarta 12190: Author. 



 

 

Riza, Hafizi Muhammad. 2016. Keberadaan Flight to Quality di Indonesia: 

Perpindahan Investasi dari Saham ke Obligasi, Fakultas Ekonomika dan 

Bisnis Universitas Gadjah Mada Yogyakarta 

Sekaran, Uma (2006), Research Methods for Business, Edisi 4. Jakarta: Salemba 

Empat. 

Sugiyono (2004). Metode Penelitian Bisnis”. Bandung: CV Alfabeta. 

Sukirno, Sadono (2011), Teori Pengantar Makroekonomi, Edisi Ketiga. Jakarta: 

PT. Raja Grafindo Persada. 

Sunaryo, T. 2007. Manajemen Risiko Finansial Hal 55-56. Jakarta: Salemba 

Empat. 

Tandelilin, Eduardus (2001). Analisis Investasi dan Manajemen Portofolio, Edisi 

Pertama. Yogyakarta: BPFE 

Wijaya, Ryan Filbert (2014), Investasi Saham Ala Swing Trader Dunia. Jakarta: 

Gramedia 

Yang, Tracy (2002), Crisis, Contagion, and East Asian Stock Markets, Institute of 

Southeast Asian studies. 

 

Website: 

http://infodatabroker.blogspot.co.id/2012/02/mengenal-indeks-saham-dunia.html, 

diakses tanggal 10 Desember 2016. 

http://www.belajarinvestasi.net/obligasi/memahami-investasi-obligasi, diakses 

tanggal 15 Desember 2016. 

http://www.bi.go.id, diakses 25 Agustus 2016 

http://www.bloomberg.com/quote/JCI:IND/chart, diakses 30 Agustus 2016 

http://www.fileinvestasi.com/investasi/obligasi/530-imbal-hasil-dan-harga-

obligasi, diakses tanggal 28 November 2016. 

http://www.ibpa.co.id, diakses 30 Agustus 2016 

http://www.idx.co.id, diakses 31 Agustus 2016 

http://www.investopedia.com, diakses 29 Agustus 2016 

http://infodatabroker.blogspot.co.id/2012/02/mengenal-indeks-saham-dunia.html
http://www.belajarinvestasi.net/obligasi/memahami-investasi-obligasi
http://www.bloomberg.com/quote/JCI:IND/chart
http://www.fileinvestasi.com/investasi/obligasi/530-imbal-hasil-dan-harga-obligasi
http://www.fileinvestasi.com/investasi/obligasi/530-imbal-hasil-dan-harga-obligasi


 

 

http://www.mahadanalearning.com/2nd/artikel/pasar-modal/141-mengenal-

indeks-dow-jones.html, diakses Tanggal 10 Desember 2016. 

http://www.yahoo.finance.com, diakses 29 Agustus 2016 

https://www.ufx.com/id-ID/aset/indeks/dow-jone/, di akses tanggal 14 September 

2016 

https://www.ufx.com/id-ID/aset/indeks/sp500/, diakses tanggal 3 Desember 2016. 

Rigobon, R. (1999), Does Contagion exists, 

http://web.mit.edu/rigobon/www/pdfs, diakses tanggal 20 Desember 2016. 

http://finance.detik.com/bursa-valas/1061020/ihsg-2008-antiklimaks, 06 Januari 

2016. 

http://www.seputarforex.com/artikel/saham/lihat.php?id=187231&title=mengenal

_index_sp_500, Diakses 06 Januari 2017. 

http://www.kompasiana.com/virginiafladian/dampak-krisis-global-terhadap-

ketenagakerjaan-di-indonesia_55282627f17e61a01d8b4603, di akses tanggal 6 

Januari 2017. 

http://www.ellen-may.com/v3/kisah-krisis-2008-lehman-brothers/, diakses 

tanggal 6 Januari 2017. 

http://finance.detik.com/bursa-dan-valas/d-2964477/pasar-saham-china-seperti-

kiamat-akankah-krisis-2008-terulang, diakses tanggal 6 Januari 2017. 

http://www.mahadanalearning.com/2nd/artikel/pasar-modal/141-mengenal-indeks-dow-jones.html
http://www.mahadanalearning.com/2nd/artikel/pasar-modal/141-mengenal-indeks-dow-jones.html
https://www.ufx.com/id-ID/aset/indeks/dow-jone/
https://www.ufx.com/id-ID/aset/indeks/sp500/
http://web.mit.edu/rigobon/www/pdfs
http://finance.detik.com/bursa-valas/1061020/ihsg-2008-antiklimaks
http://www.seputarforex.com/artikel/saham/lihat.php?id=187231&title=mengenal_index_sp_500
http://www.seputarforex.com/artikel/saham/lihat.php?id=187231&title=mengenal_index_sp_500
http://www.kompasiana.com/virginiafladian/dampak-krisis-global-terhadap-ketenagakerjaan-di-indonesia_55282627f17e61a01d8b4603
http://www.kompasiana.com/virginiafladian/dampak-krisis-global-terhadap-ketenagakerjaan-di-indonesia_55282627f17e61a01d8b4603
http://www.ellen-may.com/v3/kisah-krisis-2008-lehman-brothers/
http://finance.detik.com/bursa-dan-valas/d-2964477/pasar-saham-china-seperti-kiamat-akankah-krisis-2008-terulang
http://finance.detik.com/bursa-dan-valas/d-2964477/pasar-saham-china-seperti-kiamat-akankah-krisis-2008-terulang

