DAFTAR PUSTAKA

British Petroleum. (2017). Statistical Review of World Energy June 2017. Online.
https://www.bp.com.

Bursa Efek Indonesia . (2017). Informasi Pasar . Online. Tersedia: http://www.idx.co.id.

Cornot, Sylvie. (2017). Indonesia’s Electricity Demand and the Coal Sector: Export or meet
domestic demand?; The Oxford Institute for Energy Studies. Online.
https://www.oxfordenergy.org

Hendrawan, Riko. (2017). Forward, Forward Option and No Hedging Which One Is The
Best for Managing Currency Risk?. Jurnal Keuangan dan Perbankan. Vol.21. No.3.
Halaman 356-365.

Hull, J.C. (2015). Options, Futures, and Other Derivatives. Edisi Kesembilan, Pearson
Education, New Jersey.

Internet: Yahoo! Finance pada alamat https://finance.yahoo.com. Yang di akses hari Sabtu,
25 November 2017.

Internet: Dunia Investasi pada alamat http://www.duniainvestasi.com. Yang di akses hari
Sabtu, 24 Februari 2018.

Kamau, Inanga dan Rwegasira. (2015). The Usage Of Currency Derivatives In Multilateral
Banks. Management Research Review. Vol.38. No.5,Halaman 482-504.

Khazeh dan Winder. (2006). Hedging Transaction Exposure Through Options and Money
Markets: Empirical Findings. Multinational Business Review. Vol. 14. No.l.
Halaman 79-92.

Lee, Stevenson dan Lee. (2014). Futures Trading, Spot Price Volatility and Marrket Efficiency:
Evidence From European Real Estate Secutities Futures. Journal of Real Estate Finance and
Economics, VVol.48. No.2. pp. 299-322.

Marroni dan Perdomo. (2013). Pricing and Hedging Financial Derivatives. Edisi pertama.
Willey. United Kingdom.

62



Maurer dan Valiani. (200&). Hedging The Exchane Rate Risk in International Portofolio
Diversivication: Currency Forwards Versus Currency Options. Managerial
Finance. Vol 33. No.9. Halaman 667-692.

Nazir. (1992). Metode Penelitian. Edisi Ketiga, Jakarta, Ghalia Indonesia

Rutterford dan Davison. (2007). An Introduction to Stock Exchange Investment. Edisi
ketiga. Palgrave Macmillan. New york.

Stapleton, Richard. (1991). Futures and Options Research. Management Research
News.Vol 14.No. 7,8,9. Halaman 92-93.

Vargas dan Keesakorn. (2013). Forwards versus Options: Effectiveness in Hedging
Currency Risk in International Portofolios. Lund University.

Zhang dan Zhou. (2004). Analysisis of Forward Option Trades in Electricity Markets. IEEE

International Conference on Electric Utility Deregulation, Restructuring and Power
Technologies.

63



