
104 

 

  Universitas Indonesia 

DAFTAR REFERENSI 

 

Ali, S.M. & Hassan, M.A. ”Is the Canadian Stock Market Efficient with Respect to        

Fiscal Policy? Some Vector Autoregression Results.” Journal of Economics 

and Business, 1993 

Bilson, Brailsford, and Hooper, ”Selecting Macroeconomic Variables As Explanatory   

Factors of Emerging Stock Market Returns”, Journal of Finance, 1971 

Bodie, Zvi, Kane, Alex and Marcus, Alan  “Active Investment Management” 

Essentials of Investments, University of California, 2005  

Chen, Roll, Ross, ”Economic Forces and Stock Market”, Journal of Business, 1986  

C.A., Sims,”Macroeconomic and Reality”, Econometrica, 1980 

Damodar N Gudjarati”Two-Variable Regression Model :Some Basic Ideas”, Basic 

Econometrics, 1995 

Fama, Eugene F, “Efficient Capital Markets: A Review of Theory and Empirical 

Work”, Journal of Finance, 1970 

Friedman, Milton and J. Schwartz, Anna “Monetary History of United States”, 

Princeton University, 1960 

Harris, Richard. ’Cointegration Analysis in Economic Modelling 

Hubbard, Glenn “Factors that are Influence Interest Rate”, Economics, 2000 

Homa, Kenneth and Jafee, Dwight, ”The Study of Money and Stock Prices”, Journal 

of Finance, 1971 

Jari Jarvinen, ”Industry Portfolios and Macroeconomic Shocks : An Impulse 

Response and Variance Decomposition Analysis”, University of Tampere, 

2000 

Jari, Jarvinen, ”Industries Portfolios and Macroeconomic News : A Traditional 

Approach”, University of Tampere, 2000 

Karl E Case and Fair, Ray C, “Definition of Interest Rate”, Principles of Economics, 

1986 

Kusnadi “Teori Suku Bunga dan Inflasi”, Jurnal Manajemen, 1997 

Respon tingkat..., Adi Gemilang Gumiwang, FE UI, 2009



105 

 

  Universitas Indonesia 

Laksmono, R, Didy “Suku Bunga Sebagai Salah Satu Indikator Ekspektasi Inflasi”, 

Buletin Ekonomi Moneter dan Perbankan”, 2001 

Lipsey, Ragan, Courant “Market, Pricing, and Efficiency”, Microeconomics, 1997 

Mishkin, Frederic , “Macroeconomics and Monetary Economics Abstracts”, Journal 

of International Money and Finance, 1994 

Prasetiantono, Tony “Keluar Dari Krisis : Analsis Ekonomi Indonesia” Gramedia 

Pustaka Utama, 2000 

Ramirez, Miguel and Khan, Shahryar “Cointegration Analysis of PPP”, Trinity 

College, USA, 1999 

Rapach, David, ”Macro Variables and International Stock Return Predictability”, 

Journal of Finance, 1971 

Samuelson, Paul  and  Nordhaus, William “Economic Growth and Macroeconomic 

Policy” Economics, 1998 

Samuelson, Paul & Nordhaus, William “Macroeconomics : The Study of Economic 

Growth and Business Cycles”, Economics, 1998 

Susanti, Hera dkk “Indikator-Indikator Makroekonomi” Lembaga Penerbit FEUI, 

1995 

Sunariyah “Informasi Prospektus dan Ketepatan Peramalan Laba”, Universitas 

Gadjah Mada, 1993 

Solow, Robert “A Contribution to the Theory of Economic Growth”, Quarterly 

Journal of Economics, 1956 

Winardi “ Teori Struktur Modal”, Jurnal Manajemen, 1995 

 

 

 

 

 

 

 

 

Respon tingkat..., Adi Gemilang Gumiwang, FE UI, 2009


