
 62 

 

DAFTAR PUSTAKA 
 

 

Bauwens, Luc, dan Genaro Sucarrat. “General-to-Specific Modelling of Exchange 

Rate Volatility: A Forecast Evaluation.” JEL, 2006. 

 

Broda, Christian, dan Cédric Tille. “Coping with Terms-of-Trade Shocks in 

Developing Countries.” Current Issues in Economics and Finance. Federal 

Reserve Bank of New York, 2003. 

 

Connolly, Thomas, dan Carolyn Begg. “Database Systems; A Practical Approach 

to Design, Implementation, and Management.” 4
th
 ed. Addison Wesley, 

2005. 

 

Enders, Walter. “Applied Econometric Time Series.” 1
st
 ed. John Willey & Sons, 

Inc., 1995. 

 

Gujarati, Damodar N. “Basic Econometrics.” 4
th
 ed. McGraw-Hill, 2004. 

 

Han, Jiawei, dan Micheline Kamber. “Data Mining: Concepts and Techniques.” 

Academic Press, 2001. 

 

Hendry, David F. “The Econometrics of Macroconomic Forecasting.” The 

Economic Journal, Vol.107, No.444, 1997.  

 

Nachrowi, Nachrowi D., dan Hardius Usman. “Pendekatan Populer dan Praktis 

Ekonometrika untuk Analisis Ekonomi dan Keuangan”. Lembaga Penerbit 

Fakultas Ekonomi Universitas Indonesia (LP – FEUI), 2005. 

 

Pindyck, Robert S. dan Daniel L. Rubinfeld. “Econometric Models and Economic 

Forecasts.” 4
th
 ed. McGraw-Hill, 1998. 

 

Salvatore, Dominick. “International Economics.” 6
th
 Edition. New Jersey: 

Prentice Hall International, Inc., 1998. 

 

Senhadji, Abdelhak S. “Dynamics of The Trade Balance and The Terms of Trade 

in LDCs: The S-Curve.” Journal of International Economics ;o. 46. 1998. 

 

Sheng, Olivia R. Liu. “Enterprise and Business Intelligence Systems”. 2002. 

 

Sims, Christopher A. “Macroeconomic & Reality.” Econometrica Vol.48 No.1, 

1980. 

 

Siswantoro. “Dampak Penurunan Terms-of-Trade Terhadap Produk Domestik 

Bruto Riil di Indonesia”. Skripsi S1. Jurusan Ilmu Ekonomi dan Studi 

Pembangunan, Fakultas Ekonomi, Universitas Indonesia, 2005. 

 

Predictive modelling dalam..., Siswantoro, FASILKOM UI, 2008



 63 

 

Stock, James H. dan Mark W. Watson. “Vector Auto Regressions.” Journal of 

Economic Perspectives, Vol.15, No.4, 2001. 

 

Todaro, Michael P. “Economic Development.” 6
th
 ed. London: Addison Wesley 

Longman Limited, 1997. 

 

Ward, John, dan Joe Peppard. “Strategic Planning for Information Systems.“ 3
rd
 

ed. John Wiley & Sons, Ltd., 2002.  

Predictive modelling dalam..., Siswantoro, FASILKOM UI, 2008


