Regresi Nonlinier Efek Kebijakan Moneter Amerika Serikat Terhadap Yield Obligasi Pemerintah
Indonesia Denominasi Rupiah dan Dolar AS
Ahnaf Yassar Lilo, Sekar Utami Setiastuti, S.E., M.Sc., Ph.D

Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Daftar Pustaka

Arteta, Carlos, Kamin. Steven, dan Franz Ulrich Ruch. 2022. “How Do Rising U.S.
Interest Rates Affect Emerging and Developing Economies ? It Depends.”
WPS10258. Policy Research Working Paper.
https://documentsl.worldbank.org/curated/en/099036212082239238/pdf/ID
U032d1feef0db0d0480e0b3190f92d87c50de8.pdf.

Bowman, David, Juan M. Londono, dan Horacio Sapriza. 2015. “U.S.
unconventional monetary policy and transmission to emerging market
economies.” Journal of International Money and Finance 55, no. Juli (Juli):
27-59. https://doi.org/10.1016/j.jimonfin.2015.02.016.

Chui, Michael K.F., Ingo Fender, dan Vladyslav Sushko. 2014. “Risks Related to
EME Corporate Balance Sheets: The Role of Leverage and Currency
Mismatch.” BIS Quarterly Review. https://ssrn.com/abstract=2498630.

Dickey, David A., dan Wayne A. Fuller. 1979. “Distribution of the Estimators for
Autoregressive Time Series With a Unit Root.” Journal of the American
Statistical Association 74, no. 366 (Juni): 427.
https://doi.org/10.2307/2286348.

Enders, Walter. 2014. Applied Econometric Time Series. 4th Edition. University of
Alabama: Wiley.

Gadanecz, Blaise, Ken Miyajima, dan Chang Shu. 2018. “Emerging market local
currency sovereign bond yields: The role of exchange rate risk.” International
Review of Economics and Finance 57, no. September (September): 371-401.
https://doi.org/10.1016/j.iref.2018.02.004.

Hansen, Bruce E. 2011. “Threshold autoregression in economics.” Statistics and Its
Interface 4, no. 2: 123-27. https://doi.org/10.4310/S11.2011.v4.n2.a4.

Hoek, Jasper, Emre Yoldas, dan Steve Kamin. 2021. “Are Rising U.S. Interest
Rates Destabilizing for Emerging Market Economies?” FEDS Notes 2021, no.
2915 (Juni). https://doi.org/10.17016/2380-7172.2930.

IDX. 2023. “IDX Monthly Statistics January 2023.”
https://www.idx.co.id/Media/kecj5sce/idx-monthly-january-2023.pdf.

26



Regresi Nonlinier Efek Kebijakan Moneter Amerika Serikat Terhadap Yield Obligasi Pemerintah
Indonesia Denominasi Rupiah dan Dolar AS
Ahnaf Yassar Lilo, Sekar Utami Setiastuti, S.E., M.Sc., Ph.D =

Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Levendis, John D. 2018. Time Series Econometrics. Cham: Springer International
Publishing. https://doi.org/10.1007/978-3-319-98282-3.

Mishra, Prachi, Kenji Moriyama, Papa N’Diaye, dan Lam Nguyen. 2014. “Impact
of Fed Tapering Announcements on Emerging Markets.” Working Paper No.
2014/109. https://www.imf.org/external/pubs/ft/wp/2014/wp14109.pdf.

Miyajima, Ken, M S Mohanty, dan Tracy Chan. 2012. “Emerging Market Local
Currency Bonds: Diversification and Stability.” 391. BIS Working Papers.
https://www.bis.org/publ/work391.pdf.

Said, Said E., dan David A. Dickey. 1984. “Testing for Unit Roots in
Autoregressive-Moving Average Models of Unknown Order.” Biometrika 71,
no. 3 (Desember): 599. https://doi.org/10.2307/2336570.

The Fed. 2023. “Monetary Policy Report.”
https://www.federalreserve.gov/monetarypolicy/files/20230303_mprfullrepor
t.pdf.

Tong, Howell. 1983. Threshold Models in Non-linear Time Series Analysis. Vol.
21. New York, NY: Springer New York. https://doi.org/10.1007/978-1-4684-
7888-4.

Tsang, Andrew, Matthew S. Yiu, dan Huy Toan Nguyen. 2021. “Spillover across
sovereign bond markets between the US and ASEAN4 economies.” Journal
of Asian Economics 76, no. Oktober (Oktober).
https://doi.org/10.1016/j.asiec0.2021.101343.

Walerych, Malgorzata, dan Grzegorz Wesotowski. 2021. “Fed and ECB monetary
policy spillovers to Emerging Market Economies.” Journal of
Macroeconomics 70, no. Desember (Desember): 103345.
https://doi.org/10.1016/j.jmacro.2021.103345.



	Daftar Pustaka

