
74 

 

 

DAFTAR PUSTAKA 

 

Afin, R. et. al. 2008. Perdagangan Internasional, Investasi Asing, dan Efisiensi 

Perekonomian Negara-Negara ASEAN. Buletin Ekonomi Moneter dan 

Perbankan. Vol. 10, No. 3, hlm. 262-296. 

 

Arize, A.C. et. al. 2017. Do Exchange Rate Changes Improve the Trade Balance: 

An Asymmetric Nonlinear Cointegration Approach. International 

Review of Economics and Finance. Vol. 49, No. 3, hlm. 313-326. 

 

Avivi, Y. dan Siagian, M. 2020. Kepentingan Indonesia dalam Kerja Sama Bilateral 

dengan Jepang Studi Kasus: Indonesia-Japan Economic Partnership 

Agreement (IJEPA). Paradigma POLISTAAT: Jurnal Ilmu Sosial Dan 

Ilmu Politik. Vol. 3, No. 1, hlm. 49-61. 

 

Bahmani-Oskooee, M. and Aftab, M. 2017. Asymmetric Effects of Exchange Rate 

Changes on The Malaysia-EU Trade: Evidence from Industry 

Data. Empirica. Vol. 44, No. 2, hlm. 339-365. 

 

Bahmani-Oskooee, M. dan Aftab, M. 2017. On the Asymmetric Effects of Exchange 

Rate Volatility on Trade Flows: New Evidence from US-Malaysia Trade 

at the Industry Level. Economic Modelling. Vol. 63, hlm. 86-103. 

 

Bahmani-Oskooee, M. dan Aftab, M. 2018. Asymmetric Effects of Exchange Rate 

Changes on the Malaysia-China Commodity Trade. Economic Systems. 

Vol 42, No. 3, hlm. 470-86. 

 

Bahmani-Oskooee, M. dan Baek, J. 2016. Do Exchange Rate Changes Have 

Symmetric or Asymmetric Effects on The Trade Balance? Evidence from 

US–Korea Commodity Trade. Journal of Asian Economics. Vol. 45, No. 

C, hlm. 15-30. 

 

Bahmani-Oskooee, M. dan Fariditavana, H. 2015. Nonlinear ARDL Approach, 

Asymmetric Effects and the J-Curve. Journal of Economic Studies. 

Vol. 42, No. 3, hlm. 519-530. 

 

Bahmani-Oskooee, M. dan Fariditavana, H. 2016. Nonlinear ARDL Approach and 

the J-Curve Phenomenon. Open Economies Review. Vol. 27, No. 1, hlm. 

51-70. 

 

Bahmani-Oskooee, M. dan Gelan, A. 2018. Exchange-Rate Volatility and 

International Trade Performance: Evidence from 12 African Countries. 

Economic Analysis and Policy. Vol. 58, hlm 14-21. 



75 
 

 

Bahmani-Oskooee, M. dan Kanitpong, T. 2017. Do Exchange Rate Changes Have 

Symmetric or Asymmetric Effects on the Trade Balances of Asian 

Countries?. Applied Economics. Vol. 49, No. 46, hlm. 4668-4678. 

 

Bahmani-Oskooee, M. dan Karamelikli, H. 2018. Japan-U.S. Trade Balance at 

Commodity Level and Asymmetric Effects of Yen-Dollar Rate. Japan & 

The World Economy. Vol. 48, hlm. 1-10. 

 

Bahmani‐Oskooee, M. et. al. 2016. Asymmetric Effects of Exchange Rate Changes 

on British Bilateral Trade Balances. MPRA Paper. No. 73477, hlm. 1-

25. 

 

Bahmani-Oskooee, M. et. al. 2017. Asymmetric Cointegration, Nonlinear ARDL, 

and The J-Curve: A Bilateral Analysis of China and Its 21 Trading 

Partners. Emerging Markets Finance and Trade. Vol. 54, No. 13, hlm. 

3131-3151. 

 

Bahmani-Oskooee, M. et. al. 2017. UK Trade Balance with Its Trading Partners: 

An Asymmetry Analysis. Economic Analysis and Policy. Vol. 56, hlm. 

188-199. 

 

Bank Indonesia. 2023. Statistik Ekonomi dan Keuangan Indonesia. Sektor 

Eksternal. https://www.bi.go.id/id/statistik/ekonomi-

keuangan/seki/Default.aspx. 

 

Bao, H.H.G. dan Le, H.P. 2021. Asymmetric Impact of Exchange Rate on Trade 

between Vietnam and Each of EU-27 Countries and the UK: Evidence 

from Nonlinear ARDL and the Role of Vehicle Currency. Heliyon. Vol. 7, 

No. 6, hlm. 1-9. 

 

Bhat, S.A. dan Bhat, J.A. 2018. Impact of Exchange Rate Changes on the Trade 

Balance of India: An Asymmetric Non-linear Cointegration Approach. 

Foreign Trade Review. Vol. 56, No. 1, hlm 71-88.  

 

Breusch, T.S. 1978. Testing for Autocorrelation in Dynamic Linear Models. 

Australian Economic Papers. Vol. 17, hlm. 334-355. 

 

De Grauwe, P. 1988. Exchange Rate Variability and the Slowdown in Growth of 

International Trade. IMF Staff Pap. Vol. 35, hlm. 63-84. 

 

Dickey, D.A. dan Fuller, W.A. 1979. Distribution of the Estimators for 

Autoregressive Time Series with a Unit Root. Journal of the American 

Statistical Association. Vol. 74, hlm. 427-43. 

 

https://www.bi.go.id/id/statistik/ekonomi-keuangan/seki/Default.aspx
https://www.bi.go.id/id/statistik/ekonomi-keuangan/seki/Default.aspx


76 
 

 

Dogru, T. et. al. 2019. The Balance of Trade and Exchange Rates: Theory and 

Contemporary Evidence from Tourism. Tourism Management. Vol. 74, 

hlm. 12-23. 

 

Engle, R.F. dan Granger, C.W.J. 1987. Co-integration and Error Correction: 

Representation, Estimation, and Testing. Econometrica. Vol. 55, hlm. 

251-276. 

 

Feriyanto, A. 2015. Perdagangan Internasional: Kupas Tuntas Prosedur 

Ekspor Impor. Yogyakarta: Pustaka Baru. 

 

Firdaus, A.H. 2020. Berita Satu. Surplus Neraca Perdagangan Indonesia Masih 

Belum Sehat. https://www.beritasatu.com/ekonomi/699069/surplus-

neraca-perdagangan-indonesia-masih-belum-sehat. 

 

Godfrey, L.G. 1978. Testing Against General Autoregressive and Moving Average 

Error Model When the Regressors Include Lagged Dependent Variables. 

Econometrica. Vol. 46, hlm. 1293-1302. 

 

Gujarati, D.N. dan Porter, D.C. 2009. Basic Econometrics. 5 ed, United States of 

America: McGraw-Hill/Irwin. 

 

Hanif, A. 2019.  Efek Asimetris Nilai Tukar Riil dan Krisis Global Terhadap 

Ekspor Indonesia-Amerika Serikat. (Tidak Dipublikasikan, Universitas 

Gadjah Mada, 2019)  

 

Hapsari, A.T. dan Kurnia, A.S. 2018. Fenomena Kurva J Pada Neraca 

Perdagangan Indonesia Dengan Enam Negara Mitra Dagang Utama. 

Jurnal Dinamika Ekonomi Pembangunan. Vol. 1, No. 2, hlm. 10-27. 

 

Husman, J.A. 2005. Pengaruh Nilai Tukar Riil Terhadap Neraca Perdagangan 

Bilateral Indonesia: Kondisi Marshall-Lerner dan Fenomena J-Curve. 

Buletin Ekonomi Moneter dan Perbankan. Vol. 8, No. 3, hlm. 1-26. 

 

IMF. 2000. International Monetary Fund. Globalization: Threat or Opportunity? 

https://www.imf.org/external/np/exr/ib/2000/041200to.htm.   

 

IMF. 2023. International Monetary Fund. International Financial Statistics. 

https://data.imf.org/regular.aspx?key=61545859. 

 

Jessica. dan Kurnia, A.S. 2018. Dampak Penerapan Indonesia-Japan Economic 

Partnership Agreement (IJEPA) Terhadap Nilai Ekspor Impor Indonesia. 

Jurnal Dinamika Ekonomi Pembangunan. Vol. 2, No. 3, hlm. 19-30. 

 

https://www.beritasatu.com/ekonomi/699069/surplus-neraca-perdagangan-indonesia-masih-belum-sehat
https://www.beritasatu.com/ekonomi/699069/surplus-neraca-perdagangan-indonesia-masih-belum-sehat
https://www.imf.org/external/np/exr/ib/2000/041200to.htm.
https://data.imf.org/regular.aspx?key=61545859


77 
 

 

Jiang, W. dan Liu, G. 2022. The Asymmetric Impact of Exchange Rate Changes on 

Bilateral Trade Balance: Evidence from China and Its Trade Partners. 

Economic Research-Ekonomska Istraživanja. Vol. 36, No. 2, hlm. 1-22 

 

Kapetanios, G. et. al. 2003. Testing for a Unit Root in the Nonlinear STAR 

framework. Journal of Econometrics. Vol. 112, No. 2, hlm. 359-379. 

 

Krugman, P.R. dan Obstfeld, M. 2005. Ekonomi Internasional : Teori dan 

Kebijakan. Ed 5, Jakarta: Indeks Kelompok Gramedia. 

 

Krugman, P.R. et. al. 2018. International Economics: Theory and Policy. 11 ed, 

London: Pearson. 

 

Laksono, R., & Amaliawiati, L. 2013. Pengaruh Nilai Tukar Riil Terhadap Neraca 

Perdagangan Pada Hubungan Dagang Antara Indonesia-Jepang. 

Repository Universitas Widyatama. 

 

Mankiw, N.G. 2013. Macroeconomics. 8 ed, New York: Worth Publisher. 

 

Mankiw, N.G. 2016. Macroeconomics. 9 ed, New York: Worth Publisher. 

 

Maulana, A. et. al. 2021. Asymmetrical Exchange Rates Effect on Indonesia's Trade 

Balance in Tourism. Journal of Economics and Policy. Vol. 24, No. 1, 

hlm. 102-122. 

 

Mesagan, E.P. et. al. 2022. The Asymmetric Effects of Exchange Rate on Trade 

Balance and Output Growth. The Journal of Economic Asymmetries. 

Vol. 26, No. 1, hlm. 1-20. 

 

Nopeline, N. 2009. Pengaruh Nilai Tukar Riil Terhadap Neraca Perdagangan 

Bilateral Indonesia (Marshall-Lerner Condition dan Fenomena J-

Curve). (Tidak Dipublikasikan,  Sekolah Pascasarjana Universitas 

Sumatera Utara, 2009). 

 

Nusair, S.A. 2016. The J-Curve Phenomenon in European Transition Economies: 

A Nonlinear ARDL Approach. International Review of Applied 

Economics. Vol. 31, No. 1, hlm. 1-27. 

 

Pesaran, et. al. 2001. Bound Testing Approach to the Analysis of Level Relationship. 

Journal of Applied Economics. Vol. 26, hlm. 289-326. 

 

Pesaran, M.H. dan Shin, Y. 1999. An Autoregressive Distributed Lag Modelling 

Approach to Cointegration Analysis. Econometrics and Economic 

Theory in the 20th Century: The Ragnar Frisch Centennial 

Symposium, Strom, S. (ed.). Cambridge University Press. 

 



78 
 

 

Rose, A.K., dan Yellen, J.L. Is There a J-Curve. Journal of Monetary Economics. 

Vol. 24, No. 1, hlm. 53-68. 

 

Safaat, R. 2020. Analisis Dampak Asimetris Perubahan Nilai Tukar Terhadap 

Neraca Perdagangan Indonesia. (Tidak Dipublikasikan, Universitas 

Padjajaran, 2020). 

 

Santoso, E. M. 2020. Kerjasama IJEPA (Indonesia-Japan Economic Partnership 

Agreement) dalam Perspektif Strukturalisme. eJournal Ilmu Hubungan 

Internasional. Vol. 8, No. 1, hlm. 402-409. 

 

Schorderet, Y. 2003. Asymmetric Cointegration. Mimeo: University of Geneva. 

 

Setyapalupi, N. dan Sudirman, I.W. 2019. Dampak Kurs USD dan Perjanjian 

Perdagangan IJEPA terhadap Kinerja Ekspor Bunga Potong Segar di 

Indonesia. E-Jurnal EP Unud. Vol. 8, No. 3, hlm. 486-514. 

 

Shin, Y. et. al. 2013. Modelling Asymmetric Cointegration and Dynamic Multiplier 

in ARDL in a Nonlinear ARDL Framework. In: Robin C. Sickles, 

William C. Horrace (Eds), Fetschrift in Honor of Peter Schmidt. 

 

Sugiyanto, F.X. 2004. Faktor-faktor yang Mempengaruhi Perilaku Kurs 

Rupiah Terhadap Dolar Amerika Serikat di Indonesia Tahun 1986-

1997: Sintesis Pendekatan Moneter dan Pendekatan Portofolio. (Tidak 

Dipublikasikan, Sekolah Pascasarjana Ilmu Ekonomi Universitas 

Airlangga, 2004). 

 

Tindaon, Y.L. et. al. 2023. Pilihan Rasional Indonesia dalam Keberlanjutan Agenda 

Indonesia-Japan Economic Partnership Agreement (IJEPA). Jurnal 

Perdagangan Internasional. Vol. 1, No. 1, hlm. 43-72. 

 

Truong, L.D. dan Van Vo, D. 2023. The Asymmetric Effects of Exchange Rate on 

Trade Balance of Vietnam. Heliyon. Vol. 9, No. 2, hlm. 1-9. 

 

Wati, A.E. et. al. 2023. Pengaruh Perjanjian Indonesia-Japan Economic 

Partnership Agreement (IJEPA) terhadap Pangsa Pasar Produk 

Indonesia di Jepang. Jurnal Economina. Vol. 2, No. 1, hlm. 1254-1265. 

 

Welldy dan Widyawati, D. 2019. Pengaruh Asimetris Nilai Tukar terhadap Ekspor: 

Kasus Ekspor Industri Indonesia Tahun 2007-2016. Jurnal Kebijakan 

Ekonomi. Vol. 14, No.2, hlm 142-160. 

 

Widarjono, A. 2017. Ekonometrika. Ed 4, Yogyakarta: UPP STIM YKPN. 

 

Yiheyis, Z. dan Musila, J. 2018. The Dynamics of Inflation, Exchange Rates and 

the Trade Balance in A Small Economy: The Case of Uganda. 



79 
 

 

International Journal of Development Issues. Vol. 17, No. 2, hlm 246-

264. 

 

Zulfira, D.Z. 2019. Dampak Hubungan Bilateral Indonesia dengan Jepang 

Sebelum dan Sesudah Indonesia-Japan Economic Partnership Agreement 

(IJEPA). Jurnal Dinamika Ekonomi Pembangunan. Vol. 2, No.1, hlm 

30-38 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


