DAFTAR PUSTAKA

Agrawal, T. (2021). Hyperparameter Optimization in Machine Learning: Make
your Machine Learning and Deep Learning Models more efficient. Apress.
Alibrahim, H., & Ludwig, S. A. (2021). Hyperparameter optimization: Comparing
genetic algorithm against grid search and Bayesian optimization. In
Proceedings of the IEEE Congress on Evolutionary Computation (CEC). IEEE.

Ang, A. (2023). Asset management: A systematic approach to factor investing.
Oxford University Press.

Armold, C., Biedebach, L., Kiipfer, A., & Neunhoeffer, M. (2024). The role of
hyperparameters in machine learning models and how to tune them. Political
Science Research and Methods, 12(4), 841-848.

Aryanti, W., & Rifai, N. A. K. (2023). Penerapan artificial neural network dengan
algoritma backpropagation untuk memprediksi harga saham. Jurnal Riset
Statistika, 107—-118. https://doi.org/10.29313/jrs.v3i2.2953

Bao, W., Cao, Y., Yang, Y., Che, H., Huang, J., & Wen, S. (2025). Data-driven

stock forecasting models based on neural networks: A review. Information

Fusion, 113, 102616. https://doi.org/10.1016/j.inffus.2024.102616

Bartz-Beielstein, T., & Zaefferer, M. (2023). Hyperparameter tuning approaches.
In Hyperparameter tuning for machine and deep learning with R. Springer.

Berk, J., & DeMarzo, P. (2023). Corporate finance (5th ed.). Pearson.

Biernacki, C., Zbigniew, J., & Taleb, A. (2025). A review of feature selection
methods in machine learning models for big data applications. Journal of Data
Science, 30(3), 215-239. https://doi.org/10.1016/j.jdsci.2025.01.021

BlackRock Investment Institute. (2026). Geopolitical risk dashboard. BlackRock.

https://www.blackrock.com/institutions/en-apac/insights/thought-

leadership/blackrock-investment-institute/interactive-charts/geopolitical-risk-
dashboard
Bodie, Z., Kane, A., & Marcus, A. J. (2021). Investments (12th ed.). McGraw-Hill

Education.

59


https://doi.org/10.29313/jrs.v3i2.2953
https://doi.org/10.1016/j.inffus.2024.102616
https://doi.org/10.1016/j.jdsci.2025.01.021
https://www.blackrock.com/institutions/en-apac/insights/thought-leadership/blackrock-investment-institute/interactive-charts/geopolitical-risk-dashboard
https://www.blackrock.com/institutions/en-apac/insights/thought-leadership/blackrock-investment-institute/interactive-charts/geopolitical-risk-dashboard
https://www.blackrock.com/institutions/en-apac/insights/thought-leadership/blackrock-investment-institute/interactive-charts/geopolitical-risk-dashboard

Bommert, A., Sun, X., Bischl, B., Rahnenfiihrer, J., & Lang, M. (2020). Benchmark
for filter methods for feature selection in high-dimensional classification data.
Computational  Statistics &  Data  Analysis, 143, 106839.
https://doi.org/10.1016/j.csda.2019.106839

Bossman, A., Gubareva, M., & Teplova, T. (2023). Economic policy uncertainty,
geopolitical risk, market sentiment, and regional stocks: Asymmetric analyses
of the EU sectors. FEurasian Economic Review, 13(3), 321-372.
https://doi.org/10.1007/s40822-023-00234-y

Chiregi, M., Mazinani, M., & Mirzarezaee, M. (2025). A new feature selection

method using deep learning and graph representation in high-dimensional
datasets. Knowledge-Based Systems, 329, 114338.
https://doi.org/10.1016/j.knosys.2025.114338

Chollet, F. (2021). Deep learning with Python (2nd ed.). Manning Publications.

Damodaran, A. (2022). Investment valuation. Tools and techniques for determining
the value of any asset (4th ed.). Wiley.

Feurer, M., & Hutter, F. (2019). Hyperparameter optimization. In Automated
machine learning: Methods, systems, challenges (pp. 3-33). Springer.
https://doi.org/10.1007/978-3-030-05318-5_1

Gao, J. (2024). R-squared (R2): How much variation is explained? Research
Methods in Medicine & Health Sciences, 5(4), 104—109.
https://doi.org/10.1177/26320843231186398

Géron, A. (2022). Hands-on machine learning with Scikit-Learn, Keras, and
TensorFlow (3rd ed.). O'Reilly Media.

Giilmez, B. (2023). Stock price prediction with optimized deep LSTM network with
artificial rabbits optimization algorithm. Expert Systems with Applications, 227,
120346. https://doi.org/10.1016/j.eswa.2023.120346

Hyndman, R. J., & Athanasopoulos, G. (2021). Forecasting: Principles and
practice (3rd ed.). OTexts. https://otexts.com/fpp3/
Huang, W., Wang, H., & Wang, S. (2024). A structural VAR and VECM modeling

method for open-high-low-close data contained in candlestick chart. Financial

Innovation, 10, Article 97. https://doi.org/10.1186/s40854-024-00622-6

60


https://doi.org/10.1016/j.csda.2019.106839
https://doi.org/10.1007/s40822-023-00234-y
https://doi.org/10.1016/j.knosys.2025.114338
https://doi.org/10.1007/978-3-030-05318-5_1
https://doi.org/10.1177/26320843231186398
https://doi.org/10.1016/j.eswa.2023.120346
https://otexts.com/fpp3/
https://doi.org/10.1186/s40854-024-00622-6

Indodax Academy. (2024, December 16). Apa itu IDX30? Indeks 30 saham

unggulan Bursa Indonesia. https://indodax.com/academy/mengenal-idx30-

indeks-saham-unggulan/

James, G., Witten, D., Hastie, T., & Tibshirani, R. (2021). 4An introduction to

statistical learning (2nd ed.). Springer.

Jin, H. (2025). Data time spans impact on stock price prediction: An empirical study
across multiple markets based on BP neural networks. Advances in Economics,
Management and Political Sciences, 191(1), 1-9.
https://doi.org/10.54254/2754-1169/2025.BJ24010

Kamalov, F., Elnaffar, S., Cherukuri, A., & Jonnalagadda, A. (2024). Forward

feature selection: Empirical analysis. Journal of Intelligent Systems and Internet
of Things, 11(1), 44-54. https://doi.org/10.54216/JISI0T.110105
Khadka, P. B., & Karki, D. (2024). Bibliometric analysis of machine learning

models for stock price prediction. Journal of Interdisciplinary Studies, 13(1),
116-141. https://doi.org/10.3126/jis.v13i1.73347
Mahfuzh, M. F., & Yuliantari, R. V. (2022). Analisis penerapan artificial neural

network algoritma propagasi balik untuk meramalkan harga saham pada Bursa
Efek Indonesia. Journal of Applied Electrical Engineering, 6(1), 1-3.
https://doi.org/10.30871/jace.v611.3814

Mandal, J. K., Mukhopadhyay, S., Dutta, P., & Dasgupta, K. (2020). Algorithms in

machine learning paradigms (Vol. 870). Springer. https://doi.org/10.1007/978-
981-15-1041-0

Nurdin, N. (2022). Application of triple exponential smoothing method to predict
LQ45 saham stock price. Jurnal CorelT: Jurnal Hasil Penelitian Ilmu
Komputer dan Teknologi Informasi, 8(2), 40.
https://doi.org/10.24014/coreit.v8i2.14935

O'Connell, N. S., Jaeger, B. C., Bullock, G. S., & Speiser, J. L. (2025). A

comparison of random forest variable selection methods for regression
modeling of continuous outcomes. Briefings in Bioinformatics, 26(2), bbaf096.

https://doi.org/10.1093/bib/bbat096

61


https://indodax.com/academy/mengenal-idx30-indeks-saham-unggulan/
https://indodax.com/academy/mengenal-idx30-indeks-saham-unggulan/
https://doi.org/10.54254/2754-1169/2025.BJ24010
https://doi.org/10.54216/JISIoT.110105
https://doi.org/10.3126/jis.v13i1.73347
https://doi.org/10.30871/jaee.v6i1.3814
https://doi.org/10.1007/978-981-15-1041-0
https://doi.org/10.1007/978-981-15-1041-0
https://doi.org/10.24014/coreit.v8i2.14935
https://doi.org/10.1093/bib/bbaf096

Otchere, D. A., Ganat, T. O. A., Ojero, J. O., Tackie-Otoo, B. N., & Taki, M. Y.
(2022). Application of gradient boosting regression model for the evaluation of
feature selection techniques in improving reservoir characterisation predictions.
Journal of Petroleum Science and Engineering, 208, 109244.
https://doi.org/10.1016/].petrol.2021.109244

Pinto, J. E., Henry, E., Robinson, T. R., & Stowe, J. D. (2023). Equity asset
valuation (5th ed.). Wiley

Pompian, M. M. (2021). Behavioral finance and investor types: Managing behavior
to make better investment decisions. Wiley.

PT Astra International Tbk. (2026). PT Astra International Tbk (ASIl.JK) stock
historical data. Yahoo Finance. Retrieved February 4, 2026, from
https://finance.yahoo.com/quote/ASII.JK /history/

PT Bank Central Asia Tbk. (2026). PT Bank Central Asia Tbk (BBCA.JK) stock

historical data. Yahoo Finance. Retrieved February 4, 2026, from
https://finance.yahoo.com/quote/BBCA .JK/history/

Pudjihartono, A., Aryanti, D., & Wijaya, R. (2022). Feature selection and its
importance in machine learning for healthcare predictions. Infernational
Journal of Computer Science & Technology, 40(2), 123-135.
https://doi.org/10.1109/1JCST.2022.0738

Purwanto, Eswaran, C., & Logeswaran, R. (2011). Improved adaptive neuro-fuzzy
inference system for HIV/AIDS time series prediction. In A. Abd Manaf, S.
Sahibuddin, R. Ahmad, S. Mohd Daud, & E. El-Qawasmeh (Eds.), Informatics
engineering and information science (Vol. 253, pp. 1-13). Springer.
https://doi.org/10.1007/978-3-642-25462-8 1

Puteri, D. 1., Darmawan, G., & Ruchjana, B. N. (2024). Prediksi harga saham

syariah menggunakan bidirectional long short-term memory (BILSTM) dan
algoritma grid search. Jambura Journal of Mathematics, 6(1), 39-45.
https://doi.org/10.37905/jjom.v611.2329

Rahim, N. F., Azizan, F. L., & Zulpakar, N. A. N. (2025). Predicting market trends:

Stock price forecasting with artificial neural networks for Apple Inc. and

62


https://doi.org/10.1016/j.petrol.2021.109244
https://finance.yahoo.com/quote/ASII.JK/history/
https://finance.yahoo.com/quote/BBCA.JK/history/
https://doi.org/10.1109/IJCST.2022.0738
https://doi.org/10.1007/978-3-642-25462-8_1
https://doi.org/10.37905/jjom.v6i1.23297

Microsoft Corp. Journal of Applied  Mathematics and Computational
Intelligence, 14(1), 96-119. https://doi.org/10.58915/amci.v14il.1151

Saelan, M. R. R. (2025). Optimization of academic performance prediction using
linear regression with SelectKBest. Jurnal Teknik Informatika C.1.T Medicom,
16(6), 334-341. https://doi.org/10.35335/cit.Vol16.2025.994.pp386-393

Salsabilla, A., Satyahadewi, N., & Andani, W. (2024). Implementation of grid

search for RBF and polynomial kernels on support vector regression for closing
stock price prediction of PT Indofarma (INAF). VARIANCE: Journal of
Statistics and Its Applications, 6(2), 133—142.
https://doi.org/10.30598/variancevol6iss2page133-142

Saputra, M., & Suharsono, N. T. (2025). Implementasi metode artificial neural
network untuk memprediksi harga saham (Studi kasus PT Bank Central Asia
Tbk). Jurnal Rekayasa Sistem Informasi dan Teknologi, 2(4), 1245-1254.
https://doi.org/10.70248/jrsit.v214.2250

Sari, M. P., & Damayanti, C. R. (2024). Determinants of blue-chip stock

performance in the Indonesia Stock Exchange: A post-pandemic analysis.
Journal of Asian Finance, Economics and Business, 11(1), 45-56.

https://doi.org/10.13106/jafeb.2024.voll 1.nol.45

Sarker, I. H. (2021). Deep learning: A comprehensive overview on techniques,
taxonomy, applications, and research directions. SN Computer Science, 2(6),
420.

Shafiee, M., Khayati, M., & Moghaddam, H. (2021). Optimizing regression models
using forward selection method for agricultural predictions. Journal of Machine
Learning Applications, 15(1), 40-52.
https://doi.org/10.1016/].jmlapp.2021.06.012

Shalev-Shwartz, S., & Ben-David, S. (2021). Understanding machine learning:

From theory to algorithms (2nd ed.). Cambridge University Press.

Shumway, R. H., & Stoffer, D. S. (2023). Time series analysis and its applications:
With R examples (5th ed.). Springer.

Singh, T., Kumari, M., & Gupta, D. S. (2024). Rumor identification and diffusion

impact analysis in real-time text stream using deep learning. The Journal of

63


https://doi.org/10.58915/amci.v14i1.1151
https://doi.org/10.35335/cit.Vol16.2025.994.pp386-393
https://doi.org/10.30598/variancevol6iss2page133-142
https://doi.org/10.70248/jrsit.v2i4.2250
https://doi.org/10.13106/jafeb.2024.vol11.no1.45
https://doi.org/10.1016/j.jmlapp.2021.06.012

Supercomputing, 80(6), 7993-8037. https://doi.org/10.1007/s11227-023-
05726-x

Suhartono. (2008). Feedforward neural networks for time series modelling
(Unpublished doctoral dissertation). Gadjah Mada University, Indonesia.

Stipiirtiili, H., Bozkurt, M., & Tlimer, M. (2025). Hybrid feature selection in high-
dimensional data sets for predictive analytics. Journal of Applied
Computational Intelligence, 28(4), 459—-475.
https://doi.org/10.1007/jaci.2025.0111

Teixeira, D. M., & Barbosa, R. S. (2025). Stock price prediction in the financial

market using machine learning models. Computation, 13(1), Article 3.
https://doi.org/10.3390/computation13010003
Touati, Y. El, Slimane, J. B., & Saidani, T. (2024). Adaptive method for feature

selection in the machine learning context. Engineering, Technology & Applied
Science Research, 14(3), 14295—-14300. https://doi.org/10.48084/etasr.7401
Usmani, M., Memon, Z. A., Zulfigar, A., & Qureshi, R. (2024). Preptimize:

Automation of time series data preprocessing and forecasting. Algorithms,
17(8), 332. https://doi.org/10.3390/a17080332
Vardhan, B. V. S., Khedkar, M., Srivastava, 1., Thakre, P., & Bokde, N. D. (2023).

A comparative analysis of hyperparameter-tuned stochastic short-term load
forecasting for power system operators. Energies, 16(3), 1243.

Vidal G. H. D. P., Caiado, R. G. G., Scavarda, L. P. , Ivson, P., & Garza-Reyes, J.
A. (2022). Decision support framework for inventory management combining
fuzzy multicriteria methods, genetic algorithm, and artificial neural network.
Computers & Industrial Engineering, 174, 108777.
https://doi.org/10.1016/j.c1e.2022.108777

Waseem, Q., Wan Din, W. 1. S. B., Ab Rahman, A. B., Khan, S. N., Busaeed, R. A.

A., & Fairooz, T. (2025). A survey and analysis of feature selection techniques
in machine learning for IoT device classification within smart buildings.
Innovative Infrastructure Solutions, 10, Article 407.

https://doi.org/10.1007/s41062-025-02203-7

64


https://doi.org/10.1007/s11227-023-05726-x
https://doi.org/10.1007/s11227-023-05726-x
https://doi.org/10.1007/jaci.2025.0111
https://doi.org/10.3390/computation13010003
https://doi.org/10.48084/etasr.7401
https://doi.org/10.3390/a17080332
https://doi.org/10.1016/j.cie.2022.108777
https://doi.org/10.1007/s41062-025-02203-7

Wijayanti, D., & Sishadiyati, S. (2024). Analisis suku bunga, kurs, dan inflasi
terhadap return saham blue chip sektor perbankan. Jurnal Dinamika Ekonomi

Pembangunan, 3(1), 34-38. https://doi.org/10.33005/jdep.v3i1.102

65


https://doi.org/10.33005/jdep.v3i1.102

	DAFTAR PUSTAKA

