DAFTAR REFERENSI

Aghevli, B.B., & Khan, M.S. (1977). Inflationary Finance and the Dynamics of
Inflation: Indonesia, 1951-72. The American Economic Review, 67, 390-403.

Aghevli, B.B., & Khan, M.S. (1978). Government Deficits and the Inflationary
Process in Developing Countries. Staff Papers - International Monetary Fund,
25, 383-416.

Akinboade, O.A., Niedermeier, E.W., & Siebrits, F.K. (2001, September). South
Africa’s Inflation Dynamics: Implications for Policy. Paper presented at The
75th Anniversary Conference of the Economic Society of South Africa at
Glenburn Lodge, Johannesburg.

Andersen, T.M. (2005). Fiscal Stabilization Policy in a Monetary Union with
Inflation Targeting. Journal of Macroeconomics, 27, 1-29.

Badan Pusat Statistik. Indikator Ekonomi (berbagai edisi). Jakarta: BPS.
Bank Indonesia. Laporan Perekonomian Indonesia (berbagai edisi). Jakarta: Bl.
Bank Indonesia. Laporan Tahunan (berbagai edisi). Jakarta: Bl.

Bruno, M. (1993). Stabilisation and the Macroeconomics of Transition: How
Different is Eastern Europe? Journal of Economies of Transition, 1, 5-19.

Clements, M.P., & Hendry, D.F. (1995). Forecasting in Cointegrated System.
Journal of Applied Econometrics, 10, 127-146.

Cologni, A., & Manera, M. (2008). Qil Prices, Inflation and Interest Rates in a
Structural Cointegrated VAR Model for the G-7 Countries. Energy
Economics, 30, 856-888.

Cuvak, A., & Kalinauskas, Z. (2009). Application of Vector Autoregression
Model for Lithuanian Inflation. Economics & Management, 14, 145-150.

Departemen Keuangan Republik Indonesia. Nota Keuangan dan Anggaran
Pendapatan dan Belanja Negara (berbagai edisi). Jakarta: Depkeu

Doan, T. (1992). RATS User's Manual. Evanston I11: Estima.

Domag, I., & Elbirt, C. (1998). The Main Determinants of Inflation in Albania.
World Bank Research Working Paper

Dornbusch, R., & Fischer, S. (1993). Moderate Inflation. World Bank Economic
Review, 7, 1-44.

Dornbusch, R., & Fischer, S. (1998). Macro Economics (7th ed.). McGraw Hill.

91 Universitas Indonesia

Identifikasi faktor..., Ferry Imanudin Sadikin, FE Ul, 2010.



92

Durevall, D., & Ndung’u, N.S. (2001). A Dynamic Model of Inflation for Kenya,
1974-1996. Journal of African Economies, 10, 92—-125.

Engle, R.F., & Yoo, B.S. (1987). Forecasting and Testing in Cointegrated
Systems. Journal of Econometrics, 35, 143-159.

Ericsson, N.R., Irons, J.S., & Tryon, R.W. (2001). Output and Inflation in the
Long Run. Journal of Applied Econometrics, 16, 241-253.

Feridhanusetyawan, T., & Pangestu, M.E. (2004, Februari). Indonesia in Crisis: A
Macroeconomic Perspective. CSIS Working Paper Series, WPE 074.

Ftiti, Z. (2010). The Macroeconomic Performance of the Inflation Targeting
Policy: An Approach Based on the Evolutionary Co-spectral Analysis
(Extension for the Case of a Multivariate Process). Economic Modelling, 27,
468-476.

Gokal, V., & Hanif, S. (2004). Relationship between Inflation and Economic
Growth. Working Paper of the Reserve Bank of Fiji.

Guijarati, N.D. (2004). Basic Econometrics (4th ed.). New York: The McGraw-
Hill Companies.

Hamilton, J.D., (1994). Time Series Analysis. New Jersey: Princeton University
Press.

Harriss, C.L. (1975). Causes and Effects of Inflation. Proceedings of the Academy
of Political Science (Edition of Inflation: Long-Term Problems), 31, 3-19

Heriberta. (1997). Inflasi dan Pembiayaan Pengeluaran Pemerintah : Suatu
Analisis dan Aplikasi di Indonesia. Tesis, Universitas Indonesia.

Hoffman, D.L., & Rasche, R.H. (1996). Assessing Forecast Performance in a
Cointegrated System. Journal of Applied Econometrics, 11, 495-517.

International Monetary Fund. (2010, March). IFS CD ROM.

Jongwanich, J., & Park, D. (2009). Inflation in Developing Asia. Journal of Asian
Economics, XXX, XXX—XXX

Kia, A. (2006). Deficits, Debt Financing, Monetary Policy and Inflation in
Developing Countries: Internal or External Factors? Evidence from Iran.
Journal of Asian Economics, 17, 879-903.

Krisnawati, R. (2006). Faktor-faktor yang Mempengaruhi Tingkat Inflasi di
Indonesia. Tesis, Universitas Indonesia.

Leitemo, K. (2004). A Game between the Fiscal and the Monetary Authorities
under Inflation Targeting. European Journal of Political Economy, 20, 709—
724,

Universitas Indonesia

Identifikasi faktor..., Ferry Imanudin Sadikin, FE Ul, 2010.



93

Lim, C.H., & Papi, L. (1997, Desember). An Econometric Analysis of the
Determinants of Inflation in Turkey. Working Paper of the International
Monetary Fund, WP/97/170.

Maghyereh, A. (2004). Oil Price Shocks and Emerging Stock Markets: A
Generalized VAR Approach. International Journal of Applied Econometrics
and Quantitative Studies, I, 27-40.

Mankiw, N.G. (2003). Principles of Economics (3rd ed.). Mason, Ohio: Thomson
Higher Education.

Mohanty, M.S., & Klau, M. (2001, November). What Determines Inflation in
Emerging Market Economies? In Modelling Aspects of the Inflation Process
and the Monetary Transmission Mechanism in Emerging Market Countries
(BIS Papers No. 8, pp. 1-38). Basel: Bank for International Settlements.

Moroney, J.R. (2002). Money Growth Output Growth and Inflation: Estimation of
a Modern Quantity Theory. Southern Economic Journal, 69, 398-413.

Naka, A., & Tufte, D. (1997). Examining Impulse Response Functions in
Cointegrated Systems. Applied Economics, 29, 1593-1603.

Ocran, M.K. (2007, August). A Modelling of Ghana's Inflation Experience: 1960
2003. AERC Research Paper 169, African Economic Research Consortium,
Nairobi.

Pangestu, M.E. (1996). Economic Reform, Deregulation and Privatization: the
Indonesian Experience. Jakarta: CSIS.

Perdana, A.A. (2001, September). Peranan “Kepentingan” Dalam Mekanisme
Pasar dan Penentuan Kebijakan Ekonomi di Indonesia. CSIS Working Paper
Series, WPE 061.

Perovi¢, L.M. (2009). Cointegration Approach to Analysing Inflation in Croatia.
Financial Theory and Practice, 33, 201-218 .

Phillips, P.C.B., & Perron, P. (1988). Testing for a Unit Root in Time Series
Regression. Biometrika, 75, 335-346.

Price, S., & Nasim, A. (1999). Modelling Inflation and the Demand for Money in
Pakistan: Cointegration and the Causal Structure. Economic Modelling, 16,
87-103.

Rogers, J.H., & Wang, P. (1995). Output, Inflation, and Stabilization in a Small
Open Economy: Evidence from Mexico. Journal of Development Economics,
46, 271-293.

Rosser, J.B. & Sheehan, R.G. (1995). A Vector Autoregressive Model of the
Saudi Arabian Economy. Journal of Economics and Business, 47, 79-90.

Universitas Indonesia

Identifikasi faktor..., Ferry Imanudin Sadikin, FE Ul, 2010.



94

Runkle, D.E. (1987). Vector Autoregressions and Reality. Journal of Business &
Economic Statistics, 5, 437-442.

Sims, C.A. (1980). Macroeconomics and Reality. Econometrica, 48, 1-48.

Sims, C.A. (1982). Policy Analysis with Econometric Models. Brookings Papers
on Economic Activity, 1, 107-152.

Siregar, R., & Rajaguru, G. (2005). Sources of Variations between the Inflation
Rates of Korea, Thailand and Indonesia during the post-1997 Crisis. Journal
of Policy Modeling, 27, 867-884.

Stock, J.H., & Watson, M.W. (2001). Vector Autoregressions. Journal of
Economic Perspectives, 15, 101-115.

Surjadi, A.J. (2006, Agustus). Masalah Dampak Tingginya Harga Minyak
Terhadap Perekonomian. Makalah disampaikan pada Seminar Setengah Hari
tentang Antisipasi Dampak Negatif Tingginya Harga Minyak Dunia Terhadap
Stabilitas Perekonomian Nasional, Departemen Keuangan, Jakarta.

Tanuwidjaja, E., &, Choy, K.M. (2006). Central Bank Credibility and Monetary
Policy in Indonesia. Journal of Policy Modeling, 28, 1011-1022.

Trihadmini, N. (2004). Analisis Determinan Inflasi di Indonesia Periode 1988
2002. Tesis, Universitas Indonesia.

Universitas Indonesia (2008). Pedoman Teknis Penulisan Tugas Akhir Mahasiswa
Universitas Indonesia. Depok: Universitas Indonesia.

Widarjono, A. (2009). Ekonometrika: Pengantar dan Aplikasinya (Edisi Ketiga).
Yogyakarta: Penerbit Ekonisia, Fakultas Ekonomi UlI.

http://forecasts.org/data/OILPRICE.html.

http://www.bi.go.id

Universitas Indonesia

Identifikasi faktor..., Ferry Imanudin Sadikin, FE Ul, 2010.


http://forecasts.org/data/OILPRICE.html
http://www.bi.go.id/

