[1]

[2]

[3]

[4]

[5]

[6]

[7]

[8]

[9]

[10]

[11]

[12]

[13]

[14]

[15]

DAFTAR PUSTAKA
Y. Dai, D. Han, and W. Dai, “Modeling and computing of stock index

forecasting based on neural network and Markov chain,” Sci. World J., vol.
2014, 2014, doi: 10.1155/2014/124523.

P. Gao, R. Zhang, and X. Yang, “The Application of Stock Index Price
Prediction with Neural Network,” Math. Comput. Appl., vol. 25, no. 3, p. 53,
2020, doi: 10.3390/mca25030053.

S. Handini and E. dyah Astawinetu, Teori Portofolio dan Pasar Modal
Indonesia. Scopindo Media Pustaka, 2020.

Z. Yu, L. Qin, Y. Chen, and M. D. Parmar, “Stock Price Forecasting Based
On LLE-BP Neural Network Model,” Physica A, 2020, doi:
https://doi.org/10.1016/j.physa.2020.124197.

H. N. Bhandari, B. Rimal, N. R. Pokhrel, R. Rimal, K. R. Dahal, and R. K.
C. Khatri, “Predicting stock market index using LSTM,” Mach. Learn. with
Appl., vol. 9, no. May, p. 100320, 2022, doi: 10.1016/j.mlwa.2022.100320.

L. Yu, S. Wang, and K. K. Lai, Foreign-Exchange-Rrate Forecasting With
Artificial Neural Networks. New York: Springer Science+Business Media,
LLC, 2007.

K. R. Prakarsha and G. Sharma, “Time Series Signal Forecasting Using
Artificial Neural Network: An Application On ECG Signal,” Biomed. Signal
Process. Control, 2022.

J. Zhuang et al., “AdaBelief optimizer: Adapting stepsizes by the belief in
observed gradients,” Adv. Neural Inf. Process. Syst., vol. 2020-Decem, no.
NeurIPS, 2020.

L. Rabelo, D. A. Morais, and G. Soares, “Forecasting daily Covid-19 cases
in the world with a hybrid ARIMA and neural network model,” Appl. Soft
Comput., vol. 126, p. 109315, 2022, doi: 10.1016/j.as0c.2022.109315.

D. C. Montgomery, C. L. Jennings, and M. Kulahci, Introduction Time Series
Analysis and Forecasting, 2nd ed. New Jersey: John Wiley & Sons, Inc.,
2015.

R. Adhikari and R. . Agrawal, “An Introductory Study on Time Series
Modeling and Forecasting,” arXiv Prepr. arXiv1302.6613, vol. 1302.6613,
pp. 1-68, 2013.

P.J. Brockwell and R. A. Davis, Introduction to Time Series and Forecasting
- Second Edition, 2nd ed. New York: Springer-Verlag New York, Inc., 2002.

H. Anton, Elementary Linear Algebra Application Version, 11th ed. Canada:
Miley, 2014.

J. Stewart, Calculus, Eighth Edition, 8th ed. Boston: Cengage Learning,
2017.

D. Varberg, E. Purcell, and S. Riigdon, Calculus 9th Edition, 9th ed. Pearson



[16]

[17]

[18]

[19]

[20]

[21]

[22]

[23]

[24]

[25]

[26]

[27]

[28]

Colllege, 2006.

N. Salwa, N. Tatsara, R. Amalia, and A. F. Zohra, “Peramalan Harga Bitcoin
Menggunakan Metode ARIMA (Autoregressive Integrated Moving
Average),” J. Data Anal., vol. 1, no. 1, pp. 21-31, 2018, doi:
10.24815/jda.v1i1.11874.

J. H. F. Flores, P. M. Engel, and R. C. Pinto, “Autocorrelation and partial
autocorrelation functions to improve neural networks models on univariate
time series forecasting,” Proc. Int. Jt. Conf. Neural Networks, pp. 10-15,
2012, doi: 10.1109/1JCNN.2012.6252470.

R. J. Hyndman, A. B. Koehler, J. K. Ord, and R. D. Snyder, Forecasting with
Exponential Smoothing: The State Space Approach. Springer, 2008.

E. S. Gardner Jr, “Exponential Smoothing: The State of The Art - Part I1,”
Int. J. Forecast. 22, pp. 637-666, 2006, [Online]. Available:
http://journal.um-surabaya.ac.id/index.php/JKM/article/view/2203.

E. S. Gardner and E. Mckenzie, “Forecasting Trends in Time Series,”
Manage. Sci.,, vol. 31, no. 10, pp. 1237-1246, 1985, doi:
10.1287/mnsc.31.10.1237.

R. J. Hyndman and G. Athanasopoulos, Forecasting: Principles and
Practice, 2nd ed. OTexts, 2018.

E. S. Gardner and E. D. McKenzie, “Model identification in exponential
smoothing,” J. Oper. Res. Soc., vol. 39, no. 9, pp. 863-867, 1988, doi:
10.1057/jors.1988.146.

A.Jierula, S. Wang, T. M. Oh, and P. Wang, “Study on accuracy metrics for
evaluating the predictions of damage locations in deep piles using artificial
neural networks with acoustic emission data,” Appl. Sci., vol. 11, no. 5, pp.
1-21, 2021, doi: 10.3390/app11052314.

J. J. Montafio Moreno, A. Palmer Pol, A. Sesé Abad, and B. Cajal Blasco,
“Using the R-MAPE index as a resistant measure of forecast accuracy,”
Psicothema, wvol. 25, no. 4, pp. 500-506, 2013, doi:
10.7334/psicothema2013.23.

G. Zhang, B. Eddy Patuwo, and M. Y. Hu, “Forecasting with artificial neural
networks: The state of the art,” Int. J. Forecast., vol. 14, no. 1, pp. 35-62,
1998, doi: 10.1016/S0169-2070(97)00044-7.

M. H. SAZLI, “A brief review of feed-forward neural networks,” Commun.
Fac. Sci. Univ. Ankara, no. May, pp. 11-17, 2006, doi: 10.1501/0003168.

A. Suliman and Y. Zhang, “A Review on Back-Propagation Neural

Networks in the Application of Remote Sensing Image Classification,” J.
Earth Sci. Eng., vol. 5, pp. 52-65, 2015, doi: 10.17265/2159-581X/2015.

S. Ruder, “An overview of gradient descent optimization algorithms,” pp. 1—
14,2017, [Online]. Available: http://arxiv.org/abs/1609.04747.



[29]

[30]

[31]

D. P. Kingma and J. L. Ba, “Adam: A method for stochastic optimization,”
3rd Int. Conf. Learn. Represent. ICLR 2015 - Conf. Track Proc., pp. 1-15,
2015.

P. Jamal, M. Ali, and R. H. Faraj, “Data Normalization and Standardization :
A Technical Report,” vol. 1, pp. 1-6, 2014.

S. Panigrahi and H. . Behera, “A hybrid ETS-ANN model for time series
forecasting,” Eng. Appl. Artif. Intell., vol. 66, pp. 49-59, 2017.



