
93 
 

DAFTAR PUSTAKA 

[1] “Penyebab, Dampak, dan Langkah Strategis: Rupiah Melemah, Dolar 

Mencapai Level Tertinggi,” Penyebab, Dampak, dan Langkah Strategis: Rupiah 

Melemah, Dolar Mencapai Level Tertinggi. Tersedia pada: 

https://www.icdx.co.id/news-detail/:category?/:slug? (25 September 2025) 

[2] W. Sulistijanti dan R. J. Rachmadi, “Peramalan nilai tukar dolar Amerika 

Serikat (USD) terhadap rupiah Indonesia (IDR) Menggunakan Metode ARIMAX,” 

INFOTECH J. Inform. Teknol., vol. 6, no. 2, hlm. 131–142, Des 2025, doi: 

10.37373/infotech.v6i2.1741. 

[3] H. Wahyudi, R. W. Andriyanto, A. Tresnaningtyas, K. Sumanda, dan W. A. 

Palupi, “Analysis of Oil Price and Exchange Rate in Indonesia,” Int. J. Energy 

Econ. Policy, vol. 13, no. 2, hlm. 27–33, Mar 2023, doi: 10.32479/ijeep.13925. 

[4] I. F. Amri, A. Wulandari, K. N. Abidah, A. C. Irawan, dan M. A. Haris, 

“Pemodelan ARIMAX untuk Meramalkan Harga minyak Mentah Dunia,” Sq. J. 

Math. Math. Educ., vol. 5, no. 1, hlm. 47–58, Apr 2023, doi: 

10.21580/square.2023.5.1.17074. 

[5] “Konflik Iran-Israel Picu Harga minyak Dunia Naik 7%, Rupiah turut 

Melemah Oleh Warta Ekonomi,” Investing.com Indonesia. Diakses: 1 Mei 2026. 

[Daring]. Tersedia pada: https://id.investing.com/news/economy-news/konflik-

iranisrael-picu-harga-minyak-dunia-naik-7-rupiah-turut-melemah-

2812259?utm_source=chatgpt.com 

[6] L. Kilian dan X. Zhou, “Oil prices, exchange rates and interest rates,” J. Int. 

Money Finance, vol. 126, hlm. 102679, Sep 2022, doi: 

10.1016/j.jimonfin.2022.102679. 

[7] K. Sambutan, “TUJUAN PEMBANGUNAN BERKELANJUTAN DI 

INDONESIA:”. 

[8] L. Qadrini, A. Asrirawan, N. Mahmudah, M. Fahmuddin, dan I. F. Amri, 

“Forecasting Bank Indonesia Currency Inflow and Outflow Using ARIMA, Time 

Series Regression (TSR), ARIMAX, and NN Approaches in Lampung,” J. Mat. 

Stat. Dan Komputasi, vol. 17, no. 2, hlm. 166–177, Des 2020, doi: 

10.20956/jmsk.v17i2.11803. 

[9] R. H. Tsabita, R. Susetyoko, dan E. Satriyanto, “Perbandingan Kinerja 

ARIMAX dan Fuzzy Time Series Multi Factor pada Peramalan Data Nilai Tukar 

USD”. 

[10] X. Wang, Y. Kang, R. J. Hyndman, dan F. Li, “Distributed ARIMA Models 

for Ultra-long Time Series,” Int. J. Forecast., vol. 39, no. 3, hlm. 1163–1184, Jul 

2023, doi: 10.1016/j.ijforecast.2022.05.001. 

[11] D. Umoru dkk., “Modelling and estimating volatilities in exchange rate 

return and the response of exchange rates to oil shock,” J. Gov. Regul., vol. 12, no. 

1, hlm. 185–196, 2023, doi: 10.22495/jgrv12i1art17. 

[12] G. Wangsih, S. Suparti, dan S. Sudarno, “PEMODELAN KURS DOLLAR 

AMERIKA SERIKAT TERHADAP RUPIAH MENGGUNAKAN REGRESI 

PENALIZED SPLINE DILENGKAPI GUI R,” J. Gaussian, vol. 11, no. 2, hlm. 

218–227, Agu 2022. 

[13] J. Beckmann, R. L. Czudaj, dan V. Arora, “Sci-Hub. The relationship 

between oil prices and exchange rates: Revisiting theory and evidence / Energy 



94 
 

Economics, 2020”, Diakses: 1 Mei 2026. [Daring]. Tersedia pada: https://sci-

hub.ru/10.1016/j.eneco.2020.104772 

[14] F. Y. P. U. Ningtyas dan R. Azmiyanti, “ANALISIS FORECASTING 

TREN EKSPOR BATIK INDONESIA: PREDIKSI PENURUNAN 

PENDAPATAN DI AMERIKA & EROPA SERTA PELUANG 

PERTUMBUHAN DI ASIA MELALUI BUSINESS INTELLIGENCE,” J. Sist. 

Inf. Dan Bisnis Cerdas, vol. 18, no. 2, hlm. 172–185, Mei 2025. 

[15] S. Mulyani, D. Hayati, dan A. N. Sari, “ANALISIS METODE 

PERAMALAN (FORECASTING) PENJUALAN SEPEDA MOTOR HONDA 

DALAM MENYUSUN ANGGARAN PENJUALAN PADA PT TRIO MOTOR 

MARTADINATA BANJARMASIN,” Din. Ekon. J. Ekon. Dan Bisnis, vol. 14, no. 

1, hlm. 178–188, Mar 2021. 

[16] J. Kaur, K. S. Parmar, dan S. Singh, “Autoregressive models in 

environmental forecasting time series: a theoretical and application review,” 

Environ. Sci. Pollut. Res., vol. 30, no. 8, hlm. 19617–19641, Jan 2023, doi: 

10.1007/s11356-023-25148-9. 

[17] T. D. Rimadhani, A. A. Arifiyanti, dan R. Hadiwiyanti, “Peramalan Jumlah 

Penderita Jenis Penyakit Utama Di Kota Surabaya Menggunakan Metode 

Autoregressive Integrated Moving Average (ARIMA),” Stud. Res. J., vol. 1, no. 5, 

hlm. 32–43, Sep 2023, doi: 10.55606/srjyappi.v1i5.612. 

[18] D. C. Montgomery, “Introduction to Time Series Analysis and Forecasting”. 

[19] Z. Ngabidin, A. Sanwidi, dan E. R. Arini, “Implementasi Metode Double 

Exponential Smoothing Brown Untuk Meramalkan Jumlah Penduduk Miskin,” 

Euler J. Ilm. Mat. Sains Dan Teknol., vol. 11, no. 2, hlm. 328–338, Des 2023, doi: 

10.37905/euler.v11i2.23054. 

[20] C. Ning dan D. Xu, “Extreme comovements and downside/upside risk 

spillovers between oil prices and exchange rates,” Macroecon. Dyn., vol. 29, hlm. 

e53, 2025, doi: 10.1017/S1365100524000543. 

[21] J. Lin, “Analysis of the Impact of COVID-19 on the US Air Transport 

Industry:,” dalam Proceedings of the 2nd International Conference on Data Science 

and Engineering, Alberta, canada: SCITEPRESS - Science and Technology 

Publications, 2025, hlm. 385–391. doi: 10.5220/0013698000004670. 

[22] J. E. Saputra dan W. Febrianti, “Application of Autoregressive Integrated 

Moving Average (ARIMA) for Forecasting Inflation Rate in Indonesia,” J. Mat. 

Stat. Dan Komputasi, vol. 21, no. 2, hlm. 382–396, Jan 2025, doi: 

10.20956/j.v21i2.36609. 

[23] I. G. I. Sudipa, K. M. Aman, I. M. Subrata, K. J. Atmaja, dan I. G. 

Sudiantara, “Predictive Time-Series Modelling of Rice Price Fluctuations in East 

Nusa Tenggara Using ARIMAX: A Data Driven Case Study Regional Agricultural 

Market Dynamics,” vol. 48, no. 4, 2024. 

[24] A. Joseph, A. J. Mwakisisile, E. E. Sinkwembe, dan N. S. Mbare, “Modeling 

weather variability effects on maize production in Tanzania using ARIMAX,” Sci. 

Afr., vol. 30, hlm. e03030, Des 2025, doi: 10.1016/j.sciaf.2025.e03030. 

[25] A. S. Adhwaningrum, I. F. Amri, A. Dwi Saputri, N. L. Diani, R. F. Pratama, 

dan M. Al Haris, “PERBANDINGAN MODEL ARIMA DAN ARIMAX UNTUK 

PERAMALAN TEMPERATUR DI KOTA SEMARANG,” Amalgamasi J. Math. 

Appl., vol. 3, no. 2, hlm. 54–64, Okt 2024, doi: 10.55098/amalgamasi.v3.i2.pp54-

64. 



95 
 

[26] Y. Sari, E. Winarni, dan F. Febriani, “Peramalan Kurs Indonesia 

Menggunakan Model ARIMA (Autoregressive Integrated Moving Average),” J. 

Dev., vol. 12, no. 2, hlm. 162–173, Des 2024, doi: 10.53978/jd.v12i2.492. 

[27] E. D. A. A. Zam, W. I. Nabilla, A. S. Pohan, dan R. S. Lubis, “Penerapan 

Model Arima Pada Nilai Penutupan Indeks Harga Saham Gabungan Untuk Data 

yang Hilang,” JISTech J. Islam. Sci. Technol., vol. 10, no. 2, Des 2025, doi: 

10.30829/jistech.v10i2.28361. 

[28] S. Tri Wahyudi dan A. Rahmawati, “Examining the link between world oil 

price volatility and sectoral stock performance in Indonesia,” Cogent Econ. 

Finance, vol. 13, no. 1, hlm. 2535484, Des 2025, doi: 

10.1080/23322039.2025.2535484. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


