DAFTAR PUSTAKA

Abdo, K., Qudah, H., Qudah, L., & Qudah, M. (2021). The effect of economic variables
(workers ‘diaries abroad, bank deposits, gross domestic product, and inflation) on
stock returns in the Amman Financial Market from 2005/2018. Journal of
Sustainable Finance & Investment, 13, 1-14.
https://doi.org/10.1080/20430795.2021.1883384

Adnyana, I. M. (2020). Manajemen Investasi dan Portofolio. Lembaga Penerbitan
Universitas Nasional (LPU-UNAS).

Adriani, A., & Nurjihan, L. (2020). Earning Per Share, Sinyal Positif Bagi Investor
Saham Syariah? Proceeding of National Conference on Accounting & Finance,
2, 47-59. https://doi.org/10.20885/ncaf.vol2.art5

Ady, S. U. (2021). The effect of world oil prices, gold prices, and other energy prices
on the indonesian mining sector with exchange rate of indonesian rupiah as the
moderating effect. International Journal of Energy Economics and Policy, 11(5),
369-376. https://doi.org/10.32479/ijeep.11351

Aji, R. D. P., & Abundanti, N. (2022). The Effect of Asia Regional Stock Price Index
on the Indonesia Composite Index (ICI) on the Indonesia Stock Exchange.
European Journal of Business and Management Research, 7(2), 100-106.
https://doi.org/10.24018/ejbmr.2022.7.2.1337

Ajija, S. R., Sari, D. W., Setianto, R. H., & Primanti, M. R. (2018). Cara Cerdas
Menguasai Eviews. Penerbit Salemba.

Alekhina, V., & Yoshino, N. (2018). An Energy Exporting Economy Asian
Development Bank Institute. In Asian Development Bank (Issue 828).

Alfin Yudha Aditya. (2017). Pengaruh Variabel Makro Ekonomi Terhadap Indeks
Saham Di Jakarta Islamic Index (Jii) (Periode 2012-2016). Oeconomicu$S Journal
Of Ekonomics, 1(2), 118-142.

Ananda, D. C., & Khusaini, M. (2023). Integration of Capital Market Indices in Asian
Countries with Potential Contagion Effects. Wacana, 26(1), 22-39.
https://doi.org/10.21776/ub.wacana.2023.026.01.03

Antono, Z. M., Jaharadak, A. A., & Khatibi, A. A. (2019). Analysis of Factors
Affecting Stock Prices in Mining Sector: Evidence from Indonesia Stock
Exchange. Management Science Letters, 9(10), 1701-1710.
https://doi.org/10.5267/j.msl|.2019.5.018

Astutik, W. S. (2020). Manajemen Investasi. Media Nusa Creative.

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]

73



74

Aswad, M. (2021). Contagion effect covid 19 terhadap pasar modal syariah di Kawasan
Asia Pasifik. Asy Syar’iyyah: Jurnal Ilmu Syari’ah Dan Perbankan Islam, 6(1),
1-22.

Atif, M., Rabbani, M. R., Jreisat, A., Al-Mohamad, S., Siddiqui, T. A., Hussain, H., &
Ahmed, H. (2022). Time Varying Impact of Oil Prices on Stock Returns: Evidence
from Developing Markets. International Journal of Sustainable Development and
Planning, 17(2), 477-486. https://doi.org/10.18280/ijsdp.170212

Azid, A., Hermawan, D., Tripuspitorini, F. A., & Purbayati, R. (2023). Pengaruh Faktor
Internal dan Faktor Eksternal Terhadap Harga Saham Perusahaan Sektor
Pertambangan di ISSI. Journal of Applied Islamic Economics and Finance, 3(1),
225-239. https://doi.org/10.35313/jaief.v3i2.3741

bareksa.com. (2019). Bursa Saham Global Kompak Melemah Sepanjang 2018, Ini
Faktor ~ Penyebabnya.  Bareksa.  https://www.bareksa.com/berita/pasar-
modal/2019-01-02/bursa-saham-global-kompak-melemah-sepanjang-2018-ini-
faktor-penyebabnya

Brigham, E., F., Ehrhardt, M. C., & Fox, R. (2019). Financial Management: Theory
and Practice (2nd ed). Cengage Learning EMEA.

Chandrawinata, V., & Handoyo, S. E. (2022). Pengaruh Suku Bunga, Indeks Dow
Jones, dan Indeks Hang Seng terhadap Pergerakan IHSG di BEI. Jurnal
Manajerial Dan Kewirausahaan, 4(3), 637-646.
https://doi.org/10.24912/jmk.v4i3.19701

Chasanah, A. N. (2018). Pengaruh Makroekonomi Terhadap Return Saham pada
Perusahaan Perbankan. Jurnal llmiah Ekonomi : Fokus Ekonomi, 16(1), 111-122.
https://doi.org/10.34152/fe.16.1.111-122

CNBC Indonesia. (2023a). Dunia Memanas, Sektor Energi Makin Mengganas!
Cnbcindonesia.Com.
https://www.cnbcindonesia.com/research/20230820230910-128-464479/dunia-
memanas-sektor-energi-makin-mengganas

CNBC Indonesia. (2023b). Perjalanan Ekonomi RI 2014 - 2022: Naik, Anjlok &
Meroket! Cnbcindonesia.Com.
https://www.cnbcindonesia.com/research/20230104082055-128-
402587/perjalanan-ekonomi-ri-2014--2022-naik-anjlok-meroket

cnnindonesia.com. (2022). Kilas Balik Harga Minyak Dunia Sepanjang 2022. CNN
Indonesia.

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



75

Darmayanti, N., Mildawati, T., & Dwi Susilowati, F. (2021). Dampak Covid-19
Terhadap Perubahan Harga Dan Return Saham. EKUITAS (Jurnal Ekonomi Dan
Keuangan), 4(4), 462—-480. https://doi.org/10.24034/j25485024.y2020.v4.i4.4624

Daud, |, & Pardomuan Sihombing. (2022). Analisis Determinan Pengaruh
Makroekonomi Terhadap Return Saham Bank Buku 4 Di Bursa Efek Indonesia.
Journal Of Social Research, 1(5), 352-362.

https://doi.org/10.55324/josr.v1i5.100

Deane, W. F., & Ismawati, L. (2023). Pengaruh Harga Minyak Dunia, Rata-Rata
Industri Dow Jones Dan Indeks Hang Seng Terhadap Indeks Harga Saham
Gabungan Periode 2017-2021. JEMBA: Journal Of Economics, Management,
Business, And Accounting, 3(1), 38-48.
https://doi.org/10.34010/JEMBA.V311.10097

Desitania, R. (2021). Pengaruh Variabel Makro Ekonomi Terhadap Return Saham
Kelompok Sektoral yang Terdaftar di Bursa Efek Indonesia. Jurnal limu
Manajemen Dan Bisnis, 12(2), 201-214.
https://doi.org/10.17509/jimb.v12i2.37102

detikfinance. (2021). PDB RI Tahun 2020 Minus, Sri Mulyani: Ekonomi Hilang Rp
1356 T. Detik.Com. https://finance.detik.com/berita-ekonomi-bisnis/d-
5551454/pdb-ri-tahun-2020-minus-sri-mulyani-ekonomi-hilang-rp-1-356-t

Dewi, M. C., & Artini, L. G. S. (2019). Pengaruh Kurs, Gross Domestic Product Dan
Solvabilitas Terhadap Return Saham Investor Pada Perusahaan Pertambangan. E-
Jurnal Manajemen Universitas Udayana, 8(10), 6262.
https://doi.org/10.24843/ejmunud.2019.v08.i10.p20

Dynan, K., & Sheiner, L. (2018). GDP as a Measure of Economic Well-being. In
Hutchins Center on Fiscal & Monetary Pol Icy At Brookings (Vol. 43).
https://www.brookings.edu/articles/gdp-as-a-measure-of-economic-well-being/

Efriyenty, D. (2020). Pengaruh Inflasi Dan Kurs Terhadap Harga Saham Di Industri
Dasar Dan Kimia. Going Concern: Jurnal Riset Akuntansi, 15(4), 570.
https://doi.org/10.32400/gc.15.4.31601.2020

Ekadjaja, M., & Rorlen. (2023). Determinan Indeks Harga Saham Sektor
Pertambangan. Jurnal Humanipreneur, 2(1), 16-24.

Elfiswandi, Sanjaya, S., Pratiwi, N., Yulia, Y., & Ramadhan, M. F. (2020).
Macroeconomic factors, energy consumption and firms performance on stock

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



76

return of mining and energy sector: Evidence from Indonesia. International
Journal of Energy Economics and Policy, 10(6), 229-234.
https://doi.org/10.32479/ijeep.10207

Endri, E., Rinaldi, M., lan, D. A., Saing, B., & Aminudin, A. (2021). Oil price and
stock return: Evidence of mining companies in Indonesia. International Journal
of Energy Economics and Policy, 11(2), 110-114.
https://doi.org/10.32479/ijeep.10608

Fadila, A., Nugraheni, S., & Sholihah, D. R. (2022). Volatility Spillover on IDX
Energy Sector. Jurnal Riset Akuntansi Dan Keuangan, 10(2), 199-208.
https://doi.org/10.17509/jrak.v10i2.39168

Febrianti, E. A., & Taufig, A. R. (2018). Analisis Pengaruh Inflasi, Bi Rate, Nilai Tukar
Kurs, Indeks Hang Seng Dan Indeks Dow Jones Terhadap Return Saham (Studi
Empiris Pt. Semen Indonesia Periode 2009-2016). Inventory: Jurnal Akuntansi,
2(2), 369. https://doi.org/10.25273/inventory.v2i2.3293

Gusti, 1., Ajeng, A., Ratih, N., & Candradewi, R. (2020). The Effect of Exchange Rate,
Inflation, Gross Domestic Bruto, Return on Assets, and Debt to Equity Ratio on
Stock Return in LQ45 Company. American Journal of Humanities and Social
Sciences Research, 6, 170-177. www.ajhssr.com

Handini, S., & Astawinetu, E. D. (2020). Teori Portofolio dan Pasar Modal Indonesia.
Scopindo Media Pustaka.

Hartono, J. (2017). Teori Portofolio dan Analisis Investasi. (Edisi Kese). BPFE.

Hastuti, R., Irawan, 1., & Hukom, A. (2023). Pengaruh Inflasi , Nilai Tukar , Suku
Bunga dan Produk Domestik Bruto terhadap Return Saham pada Perusahaan
Manufaktur ( The Effect of Inflation , Exchange Rate , Interest Rate and Gross
Domestic Products on Stock Returns in Manufacturing Companies ). Studi
Ekonomi Dan Kebijakan Publik (SEKP), 2(1), 21-36.

Hidayat, R., Lubis, E. A., Rusiadi, Novalina, A., Sanusi, A., Siahaan, A. P. U,
Rangkuti, D. M., & Nasution, L. N. (2018). Multifactor APT approach towards
predicted patterns of long-term ASEAN financial market integration.
International Journal of Civil Engineering and Technology, 9(12), 1006—1015.

Hidayati, S., & Rahardika, H. (2023). GDP , Firm value and Systematic Risk on
Indonesian Kompas100 Stock Return. ZJRBS : International Journal Of Research
In Business And Social Science, 12(3), 324-334.
https://doi.org/10.20525/ijrbs.v12i3.2572

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



77

Hirmansah, A., & Maufira, R. (2023). Sektor Pertambangan Serta Perdagangan Dan
Jasa Periode Juni 2017- Oktober 2021. Jursima: Jurnal Sistem Informasi &
Manajemen, 11(3), 134-142. https://doi.orghttps://doi.org/10.47024/js.v11i1.559

Huy, D. T. N., Loan, B. T. T., & Anh, P. T. (2020). Impact of selected factors on stock
price: A case study of Vietcombank in Vietnam. Entrepreneurship and
Sustainability Issues, 7(4), 2715-2730. https://doi.org/10.9770/jesi.2020.7.4(10)

Jensen, L., Islam, U., Sunan, N., & Yogyakarta, K. (2022). Contagion Effect pada
Indeks Harga Saham Gabungan dan Jakarta Islamic Index Indeks Harga Saham
Gabungan merupakan rangkaian oleh PT . Danareksa Investment Management
pada 3 Juli 1997 . Kemudian bekerjasama dengan Bursa Efek Indonesia
meluncurkan Jakarta 1. IJMA (Indonesian Journal of Management and
Accounting), 3(2), 118-142.

Kao, Y. S., Zhao, K., Ku, Y. C., & Nieh, C. C. (2019). The asymmetric contagion effect
from the U.S. stock market around the subprime crisis between 2007 and 2010.
Economic  Research-Ekonomska Istrazivanja , 32(1), 2422-2454.
https://doi.org/10.1080/1331677X.2019.1645710

katadata.co.id. (2022). Ini Negara Tujuan Ekspor Terbesar Indonesia pada April 2022,
Katadata. https://databoks.katadata.co.id/datapublish/2022/05/17/ini-negara-
tujuan-ekspor-terbesar-indonesia-pada-april-2022

Katadata. (2020). Realisasi Investasi Indonesia 2019 Naik 48,4% dalam 5 Tahun.
Katadata.Co.ld. https://databoks.katadata.co.id/datapublish/2020/01/29/realisasi-
investasi-indonesia-2019-naik-484-dalam-5-tahun

Kelikume, I., & Muritala, O. (2019). The Impact of Changes in Oil Price on Stock
Market: Evidence from Africa. International Journal of Management, Economics
and Social Sciences, 8(3). https://doi.org/10.32327/ijmess/8.3.2019.11

Khairiyah, E. M., & Agustin, G. (2021). Analisis variabel makroekonomi terhadap
return saham small capital sektor perbankan tahun 2016-2019. Jurnal Ekonomi,
Bisnis Dan Pendidikan, 1(10), 1001-1010.
https://doi.org/10.17977/um066v1i102021p1001-1010

Kompas.id. (2023). Nilai Tukar Rupiah 2022 Melemah 9,31 Persen. Kompas.
https://www.tagar.id/pertumbuhan-ekonomi-indonesia-tahun-2022-sebesar-531-
persen

Lisandri, L., Boedi, S., Syam, A. Y., Aditiajaya, S., & Suriansyah, S. (2023). Return
Saham Perusahaan Pertambangan pada Masa Pandemi Covid-19 di Indonesia.
Owner: Riset & Jurnal Akuntansi, 7(2), 1782-1791.

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



78

https://doi.org/10.33395/owner.v7i2.1381

Margireta, 1. A., & Khoiriawati, N. (2022). Penerapan pelaporan sosial pada
perusahaan sektor energi yang sudah terdaftar di Bursa Efek Indonesia. Fair
Value: Jurnal Illmiah Akuntansi Dan Keuangan, 4(12), 5630-5637.
https://doi.org/10.32670/fairvalue.v4i12.2094

Marsintauli, F. (2019). Analisis Pengaruh Roe, Ukuran Perusahaan, Tingkat Inflasi
Dan Tingkat Kurs Terhadap Return Saham. Business Economic, Communication,
and Social Sciences (BECOSS) Journal, 1(2), 99-107.
https://doi.org/10.21512/becossjournal.v1i1.5981

Marwanti, M. M., & Robiyanto, R. (2021). Oil and Gold Price Volatility on Indonesian
Stock Market in the Period of Covid-19 Pandemic. Jurnal Manajemen Dan
Kewirausahaan, 23(2), 129-137. https://doi.org/10.9744/jmk.23.2.129-137

Masood, O., Tvaronavicien¢, M., & Javaria, K. (2019). Impact of oil prices on stock
return: evidence from G7 countries. Insights into Regional Development, 1(2),
129-137. https://doi.org/10.9770/ird.2019.1.2(4)

Mayuni, I. A. I., & Suarjaya, G. (2018). Pengaruh ROA, Firm Size, EPS, dan PER
Terhadap Return Saham Pada Sektor Manufaktur di BEI. E-Jurnal Manajemen
Unud, 7(8), 4063-4093. https://doi.org/10.24843/EJMUNUD.2018.v7.i08.p2

Novianto, F., Paramita, R. A. S., & Surabaya, U. N. (2023). Jurnal Ilmu Manajemen.
Jurnal limu Manajemen, 11(3), 536-549.
https://journal.unesa.ac.id/index.php/jim%0APengaruh

Nugroho, H., & Muhyiddin, M. (2021). Menurun dan Meningkat, Maju Namun Belum
Cukup: Kinerja Pembangunan Sektor Energi di Tengah Pandemi Covid-19 Tahun
2020. Bappenas Working Papers, 4(1), 1-12.
https://doi.org/10.47266/bwp.v4i1.95

Oktaviani, R., & Novianti, T. (2022). Teori Makroekonomi 1. PT Penerbit IPB Press.

Ovami, D. C. (2021). Pasar Modal Di Era Revolusi Investasi 4.0 (UMSU Press (ed.);
Cetakan Pertama.

PENRB. (2023). Ekonomi Indonesia Tahun 2022 Tumbuh 5,31 Persen. Kementrian
Pendayagunaan Aparatur Negara Dan Reformasi Birokrasi.
https://menpan.go.id/site/berita-terkini/berita-daerah/ekonomi-indonesia-tahun-
2022-tumbuh-5-31-persen

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



79

Prayoga, N. I., & Khairunnisa, K. (2019). Pengaruh Inflasi, Bi Rate, Kurs Rupiah Dan
Djia Terhadap IHSG Tahun 2014-2017. SAR (Soedirman Accounting Review):
Journal of Accounting and Business, 4(1), 40-54.
https://doi.org/10.20884/1.sar.2019.4.1.1364

Putra, F. S., & N, R. H. (2022). Pengaruh Indeks Global, Harga Minyak Dunia dan
Variabel Makroekonomi terhadap Indeks Harga Saham Jakarta Islamic Index
(JN). Al-Kharaj : Jurnal Ekonomi, Keuangan & Bisnis Syariah, 4(6), 1811-1830.
https://doi.org/10.47467/alkharaj.v4i6.1099

Putri, V. Y., & Bebasari, N. (2023). Pengaruh Dow Jones Industrial Average (DJIA),
Inflasi, Tingkat Tingkat Suku Bangsa dan Harga Minyak Dunia terhadap Indeks
Harga Saham Gabungan (IHSG) (Studi Kasus pada Bursa Efek Indonesia Periode
2018-2022). Jurnal Manajemen, 13(1), 25-39. www.investing.com,

Qotrunnada, E. A., Indarti, I., & Aditya, E. M. (2021). Pengaruh Nilai Tukar, Net Profit
Margin, Return on Assets, Dan Inflasi Terhadap Return Saham. Management and
Accounting Expose, 4(1), 55-63. https://doi.org/10.36441/mae.v4il.245

Rahmawati, F., & Baini, N. (2019). Dampak Variabel Makro Ekonomi Domestik dan
Global Terhadap Indeks Saham Syariah Indonesia (ISSI) Periode Mei 2011--Mei
2019. Li Falah: Jurnal Studi Ekonomi Dan Bisnis Islam, 4(1), 190-211.
https://doi.org/10.31332/lifalah.v4i2.1473

Ramadhan, R., Sinurat, M., & Sembiring, R. (2022). Pengaruh Harga Minyak Dunia
dan Harga Batu Bara Acuan Terhadap Return Saham Dengan Kurs Sebagali
Variabel Intervening Pada Perusahaan Sektor Mining and Coal Di Bursa Efek
Indonesia (Studi Empiris Pada Emiten Mining and Coal Di Bursa Efek Indonesia
Periode. Jurnal Creative Agung, 12(1), 100-111. www.idx.co.id

Ratnaningrum, Hutapea, G. T., & Malau, M. (2022). Pengaruh Suku Bunga, Inflasi,
Nilai Tukar, Produk Domestik bruto, Indeks Dow Jones dan Covid-19 terhadap
Indeks Harga Saham Gabungan (IHSG) di Bursa Efek Indonesia periode 2015-
2020. Fundamental Management Journal, 7(1), 17-32.
https://doi.org/10.33541/fjm.v7i1.3881

Republika.co.id. (2020). Mengapa Harga Minyak Dunia Anjlok dan Apa Dampaknya?
REPUBLIKA.
https://internasional.republika.co.id/berita/q97wpu9815000/mengapa-harga-
minyak-dunia-anjlok-dan-apa-dampaknya?

Restuti, D. P., & Tri Cahya, B. (2023). Analisis Return Reksa Dana Syariah
Berdasarkan Domestic Macroeconomics dan Foreign Macroeconomics. Jurnal
Manajemen Dan Keuangan, 12(1), 1-18.

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



80

https://doi.org/10.33059/jmk.v12i1.6066

Ridha, M. R., & Harmaini, H. (2019). Pengaruh Inflasi, Bi Rate, Kurs Dan Indeks Dow
Jones Industrial Average Terhadap Jakarta Islamic Index (Jii). Media Ekonomi,
25(2), 87-92. https://doi.org/10.25105/me.v25i2.4891

Ridhwan Mustajab. (2023). Tak Capai Target, Investasi ESDM RI Sebesar US$26,8 M
pada 2022. Datalndonesia.ld. https://dataindonesia.id/energi-sda/detail/tak-capai-
target-investasi-esdm-ri-sebesar-us268-m-pada-2022

Rismala, R., & Elwisam. (2019). Pengaruh Inflasi, Bi Rate, Kurs Rupiah, Dan Harga
Emas Dunia Terhadap Indeks Harga Saham Sektor Pertambangan Di Indonesia.
Jurnal Manajemen, 15(2), 80-97.

Rustyaningsih, D., & Purwohandoko. (2018). Pengaruh PDB, Inflasi, Nilai Tukar,
Harga Minyak Dunia, Harga Emas Dunia dan Indeks Nikkei 225 Terhadap Indeks
Sektor Pertambangan Periode 2011-2016. Jurnal Ilmu Manajemen (JIM), 6(4),
609-6109.

Safitri, A. M., Anwar, K., & Abbas, T. (2022). Pengaruh Harga Minyak Dunia, Inflasi,
Dan Ekspor Neto Terhadap Pertumbuhan Ekonomi Di Indonesia. Jurnal Ekonomi
Regional Unimal, 5(1), 21. https://doi.org/10.29103/jeru.v5i1.7917

Salim, K. (2018). Analisis Pengaruh Harga Minyak Dunia, Inflasi, Tingkat Suku Bunga
SBI, Kurs Rupiah/US$ Terhadap Return Saham Sektor Pertambangan yang
Tercatat di Bursa Efek Indonesia. Jurnal Ilmu Akuntansi Mulawarman, 4(1), 25.
https://doi.org/10.29264/jiam.v3i4.3287

Saputri, D., & Garnia, E. (2020). Pengaruh Inflasi, Suku Bunga, Nilai Tukar Dan
Produk Domestik Bruto Terhadap Return Saham Sektor Pertanian Dansektor
Pertambangan Periode 2009 — 2019. JEMPER(Jurnal Ekonomi Manajemen
Perbankan), 2(2), 112-120. https://doi.org/10.32897/jemper.v2i2.418

Saragih, M. M. S., Ritonga, M. A., & Wijaya Bremana, A. (2021). Pengaruh Harga
Minyak Dunia terhadap Return Saham Pada Perusahaan Sektor Mining and Coal
di Bursa Efek Indonesia. Economic and Business Management International
Journal, 3(3), 29-38. https://doi.org/10.556442/eabmij.v3i03.79

Septariani, D. (2020). Pengaruh Nilai Tukar Rupiah Terhadap Return Saham
Perusahaan Indofarma Tbk periode 2014 - 2018. Sosio E-Kons, 12(3), 221.
https://doi.org/10.30998/sosioekons.v12i3.7548

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



81

Setiawan, S. A. (2020). Does macroeconomic condition matter for stock market?
Evidence of Indonesia stock market performance for 21 years. The Indonesian
Journal of Development Planning, 4(1), 27-39.

Setiyowati, E., Rusgiyono, A., & Tarno, T. (2018). Model Kombinasi Arima Dalam
Peramalan Harga Minyak Mentah Dunia. Jurnal Gaussian, 7(1), 54-63.
https://doi.org/10.14710/j.gauss.v7il1.26635

Simorangkir, R. T. M. C. (2019). Pengaruh Kinerja Keuangan Terhadap Return Saham
Perusahaan Pertambangan. Jurnal Bisnis Dan Akuntansi, 21(2), 155-164.
https://doi.org/10.34208/jba.v21i2.616

Sindonews.com. (2019). Bl Catat Kurs Rupiah Menguat 2,9% Sepanjang 2019.
Sindonews. Nilai Tukar Rupiah 2022 Melemah 9,31 Persen

Singhal, S., Choudhary, S., & Biswal, P. C. (2019). Return and volatility linkages
among International crude oil price, gold price, exchange rate and stock markets:
Evidence from Mexico. Resources Policy, 60(January), 255-261.
https://doi.org/10.1016/j.resourpol.2019.01.004

Sinurat, M., & llham, R. N. (2021). Perdagangan Saham dan Good Corporate
Governance. Bintang Pustaka Madani.

Siregar, E. I., & Diana. (2019). The Impact of Political Risk and Macro Economics on
Stock Return at Indonesia Stock Exchange (An Approach of Arbritage Pricing
Theory (APT)). ICEMA : International Conference on Economics, Management,
and Accounting Volume KnE Social Sciences, 744-T772.
https://doi.org/10.18502/kss.v3i26.5412

Soyemi, K. A., Akingunola, R. O.-O., & Ogebe, J. (2019). Kasetsart Journal of Social
Sciences Forecasting equilibrium quantity and price behavior on the world causal
relationship model of purchasing of natural rubber market regarding processed fi
sh products consumers in Thailand a Pongsa Pornchaiwiseskul. Kasetsart Journal
of Social Sciences, 40, 24-31. http://dx.doi.org/10.1016/j.kjss.2017.09.004

Spence, M. (1973). Job Market Signaling. The Quarterly Journal of Economics, 87(3),
355-374.

Stefhani, Y., & Noviarti. (2019). Dampak Ekonomi Makro Dan Kinerja Pasar Modal
Asia Terhadap Pasar Modal Indonesia Periode 2014-2018. Jurnal Manajemen,
4(1), 71-85. https://doi.org/10.54964/manajemen.v4il.135

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



82

Suharni, & Akbar, M. (2021). Analisis Pengaruh Inflasi, Suku Bunga Dan Nilai Tukar
Terhadap Indeks Harga Saham Gabungan Pada Sektor Pertambangan. Jurnal
STEIl Indonesia Banjarmasin, 10(1), 14-21. http://journal.stiei-kayutangi-
bjm.ac.id/ Analisis

Sukirno, S. (2019). MAKROEKONOMI: Teori Pengantar. Rajawali Pers.
Suparmono. (2018). Pengantar Ekonomi Makro. UPP STIM YKPN.

Susilo, D. E., & Rus, M. U. (2022). Pengaruh Harga Minyak Dan Suku Bunga
Terhadap Harga Saham Perusahaan Manufaktur Sub Sektor. Journal of Trends
Economics and Accounting Research, 3(2), 69-74.
https://doi.org/10.47065/jtear.v3i2.532

Sya’bani, M. J. R., & Fathoni, M. A. (2022). The Impact of Macroeconomic and
Fundamental Ratios Against Sharia Stock Returns at JIl. European Journal of
Islamic Finance, 9(2), 27-34. https://doi.org/10.13135/2421-2172/6502

Tahmat, T., Llilyana, F., Garnia, E., Riadi, D. R., & Romadhona, B. S. (2022). Analisis
Makroekonomi Terhadap Return Saham dalam 50 Besar Kapitalisasi Pasar
Terbesar. Jurnal Manajemen Dan Bisnis Sriwijaya, 20(3), 127-142.
https://doi.org/10.29259/jmbs.v20i3.16803

Tandelilin, E. (2017). Pasar Modal: Manajemen Portofolio & Investasi. PT Kanisius

Tanod, E. G., Pontoh, F. A. S., Tuyu, G., & Marianne, H. (2023). The Influence of The
Crude Oil and The Gold on Energy Sector Returns. The Contrarian : Finance,
Accounting, and Business Research, 1(2), 35-40. https://doi.org/10.58784/cfabr.9

Tejokusumo, P., Anastasia, N., Atmadja, A. S., & Petra, U. K. (2022). the Influence of
Real Interest Rates , Inflation , Exchange Rate , and Gdp on Stock Return in the.
Jurnal Ekonomi Dan Manajemen, 16(2), 86-95.
https://doi.org/10.30650/jem.v16i2.3608

United States Energy Information Administration (USEIA). (2021). Annual Energy
Outlook 2021. DC: USEIA. https://www.eia.gov/outlooks/aeo/tables_side. php.

Utami, S. R., & Sulistyowati, E. (2022). Pengaruh Inflasi, Pdb, Dan Nilai Perusahaan
Selama Pandemi Covid-19 Terhadap Return Saham. Jurnal llmu Dan Riset
Akuntansi, 11(2), 1-18.

Waheed, R., Wei, C., Sarwar, S., & Lv, Y. (2018). Impact of oil prices on firm stock
return: industry-wise analysis. Empirical Economics, 55(2), 765-780.
https://doi.org/10.1007/s00181-017-1296-4

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



83

Wiyono, G., & Kusuma, H. (2021). Manajemen Keuangan Lanjutan: Berbasis
Corporate Value Creation. UPP STIM YKPN.

Yap, H. C., & Firnanti, F. (2019). Faktor-Faktor Yang Mempengaruhi Return Saham.
Jurnal Bisnis Dan Akuntansi, 21(1a-1), 27-38.
https://doi.org/10.34208/jba.v21ila-1.706

Rachmawati, 2023

ANALISIS MAKROEKONOMI DAN FAKTOR GLOBAL TERHADAP RETURN SAHAM SEKTOR IDXENERGY
UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Program Studi S1 Manajemen

[www.upnvj.ac.id — www.library.upnvj.ac.id — www.repository.upnvj.ac.id]



