
 
 

61 
 

DAFTAR PUSTAKA 

Alessandro Cologni, Matteo Manera. 2008. “Oil prices, inflation and interest rates 

in a structural cointegrated VAR model for the G-7 countries.” Energy 

Economics 30 856-888. 

Andrews, Eric Zivot dan Donald W. K. 1992. “Further Evidence on the Great 

Crash, the Oil-Price Shock, and the Unit-Root Hypothesis.” Journal of 

Business & Economic Statistics 10 251-270. 

Bank Indonesia (BI). 2018. Inflasi. Juli 31. Accessed Maret 11, 2020. 

https://www.bi.go.id/id/moneter/inflasi/pengenalan/Contents/Default.aspx. 

—. 2018. Kerangka Kebijakan Moneter. 31 Juli. Diakses Maret 11, 2020. 

https://www.bi.go.id/id/moneter/kerangka-

kebijakan/Contents/Default.aspx. 

—. 2018. Kerangka Kebijakan Moneter. 31 Juli. Diakses April 18, 2020. 

https://www.bi.go.id/id/moneter/kerangka-

kebijakan/Contents/Default.aspx. 

—. 2018. Transmisi Kebijakan Moneter. Juli 31. Accessed Maret 12, 2020. 

https://www.bi.go.id/id/moneter/transmisi-

kebijakan/Contents/Default.aspx. 

Ben S. Bernanke, Mark Gertler, Mark Watson, Christopher A. Sims dan Benjamin 

M. Friedman. 1997. “Systematic Monetary Policy and the Effects of Oil 

Price Shocks.” Brookings Papers on Economic Activity 1997 No.1 91-157. 

Bwo-Nung Huang, M.J.Hwang, Hsiao-PingPeng. 2005. "The asymmetry of the 

impact of oil price shocks on economic activities: An application of the 

multivariate threshold model." Energy Economics 29 455-476. 

Chen, Shiu-Sheng Chen dan Hung-Chyn. 2007. “Oil prices and real exchange 

rates.” Energy Economics 390-404. 

Chu Wei, Yanan He dan Limin Du. 2010. “The relationship between oil price 

shocks and China’s macro-economy: An empirical analysis.” Energy 

Policy 38 4142-4151. 

Darby, Michael R. 1982. "The Price of Oil and World Inflation and Recession." 

The American Economic Review 72 738-751. 

Difiglio, Carmine. 2014. "Oil, economic growth and strategic petroleum stocks." 

Energy Strategy Reviews 48-58. 

Ferderer, J.Peter. 1996. "Oil price volatility and the macroeconomy." Journal of 

Macroeconomics 1-26. 

Pengaruh Guncangan Harga Minyak Dunia terhadap Output, Inflasi dan Variabel Moneter di
Indonesia
NURRIZQI HARTINA Y, Sekar Utami Setiastuti, S.E., M.Sc., Ph.D.
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/



62 
 

 
 

FRED Economics Data. 2020. “Crude Oil Price: Brent-Europe.” Crude Oil Price: 

Brent-Europe. 15 Januari. Diakses Februari 11, 2020. 

https://fred.stlouisfed.org/series/MCOILBRENTEU. 

Goodwin, Micha Gisser dan Thomas H. 1986. “Crude Oil and the 

Macroeconomy: Tests of Some Popular Notions: Note.” Journal of 

Money, Credit and Banking 18 95-103. 

Gracia, Juncal Cunado dan Fernando Perez de. 2003. “Do oil price shocks matter? 

Evidence for some European countries.” Energy Economics 137-154. 

Hall, Knut Anton Mork dan Robert E. 1980. “Energy Prices and the U.S. 

Economy in 1979-1981.” The Energy Journal 41-54. 

Hamilton, James D. 1983. “Oil and the macroeconomy since World War II.” 

Journal of Political Economy 228-248. 

Hamilton, James D. 1996. "This is what happened to the oil price-macroeconomy 

relationship." Journal of Monetary Economics 38 215-220. 

Harrison, John Burbidge and Alan. 1984. “Testing for the Effects of Oil-Price 

Rises using Vector Autoregressions.” International Economic Review 25 

459-484. 

Harrison, John Burbidge dan Alan. 1997. “Testing for the Effects of Oil-Price 

Rises using Vector Autoregressions.” International Economic Review 459-

484. 

KeithSill, SylvainLeduc dan. 2004. “A quantitative analysis of oil-price shocks, 

systematic monetary policy, and economic downturns.” Journal of 

Monetary Economics 781-808. 

Kementrian ESDM. 2019. “Migas ESDM.” Harga Minyak Mentah September 

2019. 7 Oktober. Diakses Mei 1, 2020. 

https://migas.esdm.go.id/uploads/uploads/sk-penetapan-harga-minyak-

mentah--indonesia-september-2019_salinan.pdf. 

Kesicki, Fabian. 2010. “The third oil price surge – What’s different this time?” 

Energy Policy 1596-1606. 

Kilian, Robert B. Barsky dan Lutz. 2002. "Do we really know that oil caused the 

great stagflation: a monetary alternative." NBER Macroeconomics Annual 

2001.  

Kiseok Lee, Shawn Ni and Ronald A. Ratti. 1995. “Oil Shocks and the 

Macroeconomy: The Role of Price Variability.” The Energy Journal 39-

56. 

Pengaruh Guncangan Harga Minyak Dunia terhadap Output, Inflasi dan Variabel Moneter di
Indonesia
NURRIZQI HARTINA Y, Sekar Utami Setiastuti, S.E., M.Sc., Ph.D.
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/



63 
 

 
 

Knut Anton Mork, Øystein Olsen and Hans Terje Mysen. 1994. “Macroeconomic 

Responses to Oil Price Increases and Decreases in Seven OECD 

Countries.” The Energy Journal 97 19-35. 

Lewis, Lutz Kilian dan Logan T. 2011. "DOES THE FED RESPOND TO OIL 

PRICE SHOCKS?" The Economic Journal 121 1047-1072. 

Lynch, Michael C. 2002. "CAUSES OF OIL PRICE VOLATILITY." The Journal 

of Energy and Development 107-141. 

Markwardt, Mohammad Reza Farzanegan dan Gunther. 2009. “The effects of oil 

price shocks on the Iranian economy.” Energy Economics 31 134-151. 

Mork, Knut Anton. 1989. “Oil shocks and the macroeconomy when prices go up 

and down: an extension of Hamilton's results.” Journal of Political 

Economy 740-744. 

NATAL, JEAN-MARC. 2012. "Monetary Policy Response to Oil Price Shocks." 

Journal of Money, Credit and Banking 44 53-101. 

Naumov, Gerhard Toews and Alexander. 2015. “The Relationship Between Oil 

Price and Costs in the Oil Industry.” The Energy Journal 36 237-254. 

NEAL GHOSH, CHRIS VARVARES dan JAMES MORLEY. 2009. "The 

Effects of Oil Price Shocks on Output." Business Economics 44 220-228. 

Nguyen Thi Ngoc Trang, Tran Ngoc Tho, Dinh Thi Thu Hong. 2017. “The Impact 

of Oil Price on the Growth, Inflation, Unemployment and Budget Deficit 

of Vietnam.” International Journal of Energy Economics and Policy 7(3) 

42-49. 

Perron, Pierre. 1989. "The Great Crash, the Oil Price Shock, and the Unit Root 

Hypothesis." Econometrica 57 1361-1401. 

R.Bohi, Douglas. 1991. “On the macroeconomic effects of energy price shocks.” 

Resources and Energy 13 145-162. 

Rakshit, Mihir. 2005. "Oil Price Shock: Some Analytical and Policy 

Perspectives." Economic and Political Weekly 40 4494-4496. 

Sánchez, Rebeca Jiménez-Rodríguez dan Marcelo. 2005. “Oil price shocks and 

real gdp growth: empirical evidence for some OECD.” Applied Economics 

201-228. 

Segal, Paul. 2011. "Oil price shocks and the macroeconomy." Oxford Review of 

Economic Policy 27 169-185. 

SERLETIS, JOHN ELDER dan APOSTOLOS. 2010. “Oil Price Uncertainty.” 

Journal of Money, Credit and Banking 42 1137-1159. 

Pengaruh Guncangan Harga Minyak Dunia terhadap Output, Inflasi dan Variabel Moneter di
Indonesia
NURRIZQI HARTINA Y, Sekar Utami Setiastuti, S.E., M.Sc., Ph.D.
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/



64 
 

 
 

Stephen P.A. Brown, Mine K. Yücel. 1999. "Oil Prices and U.S. Aggregate 

Economic Activity: A Question of Neutrality." Economic review (Federal 

Reserve Bank of Dallas) 16-23. 

Sweeney, H.G. Huntington B.G. Hickman J. 1987. "Macroeconomic Impacts of 

Energy Shocks." North-Holland,.  

Tatom, John A. 1993. "Are There Useful Lessons from the 1990-91 Oil Price 

Shock?" The Energy Journal 14 129-150. 

U.S Energy Information Administration. 2020. "Short-Term Energy Outlook." 

EIA. April 12. Accessed April 14, 2020. 

https://www.eia.gov/outlooks/steo/archives/Apr20.pdf. 

U.S. Energy Information Administration. 2020. “Short-Term Energy Outlook.” 

EIA. 14 January. Diakses April 11, 2020. 

https://www.eia.gov/outlooks/steo/archives/Jan20.pdf. 

Weiqi Tang, Libo Wu dan ZhongXiang Zhang. 2009. “Oil Price Shocks and Their 

Short- and Long-Term Effects on the Chinese Economy.” East West 

Center Working Paper.  

 

 

  

 

 

 

  

Pengaruh Guncangan Harga Minyak Dunia terhadap Output, Inflasi dan Variabel Moneter di
Indonesia
NURRIZQI HARTINA Y, Sekar Utami Setiastuti, S.E., M.Sc., Ph.D.
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/




