THE USE OF FINANCIAL HEDGING TOOLS IN ASSET-LIABILITY MANAGEMENT TO MANAGE
INTEREST RATE RISKS FACED BY BANKS AND ITS EFFECT TO PROFIT.
(Study Case: PT Bank Danamon Indonesia Thk) Page 166 of 173

REFERENCES

Rose, Peter S., Hudgins, Sylvia C. Bank Management & Financial Services, 7"
edition, New York: Mc Graw Hill, 2008.

Sekaran, Uma. Research Methods for Business: A skill Building Approach, 4t
Edition. New Jersey : John Wiley & Sons, Inc., 2003.

Van Greuning, Hennie., Bratanovic, Sonja Brajovic. Analyzing and Managing
Banking Risk: A Framework for Assessing Corporate Governance and Financial

Risk, 3rd edition, Washington D.C: World Bank Publications, 2009.
Thau, Annette. The bond book: everything investors need to know about treasuries,
municipals, GNMASs, corporate, zeros, bond funds, money market funds, and more, ond

Edition, New York: Mc Graw Hill Professional, 2000.

Bank Danamon Official Website, www.Danamon.co.id, accessed March 2009.

Ross, Stephen A., Westerfield, Randolph W., and Jordan, Bradford D. Corporate
Finance Fundamentals, 7t Edition, New York: Mc Graw Hill, 2006.

Bank Indonesia Official Website, www.Bl.co.id, accessed March 2009.

Federal Funds Reserve data, http://www.bankofcanada.ca/en/rates/us-interest-

look.html, accessed April 2009.

Eun, Cheol S. and Resnick, Bruce G. International Financial Management, 4™

Edition, New York: Mc Graw Hill, 2007.

Sinkey, Joseph F. Commercial Bank Financial Management in the Financial Service

Industry, 4h Edition, New York: Macmillan Pub. Co, 1992.

Stephanus



THE USE OF FINANCIAL HEDGING TOOLS IN ASSET-LIABILITY MANAGEMENT TO MANAGE
INTEREST RATE RISKS FACED BY BANKS AND ITS EFFECT TO PROFIT.
(Study Case: PT Bank Danamon Indonesia Tbk) Page 167 of 173

Toevs, Alden L. Gap Management: Managing Interest Rate Risk in Banks and
Thrifts, Federal Reserve Bank of San Francisco Journal, 1983.

Wetmore, Jill L. and Brick, John R. The Basis Risk Component of Commercial Bank

Stock Returns, Journal of Economics and Business, 1998.

Stephanus



