[1]

2]

[3]

[4]

[10]

[11]

DAFTAR PUSTAKA

E. Dewi, “Analisis Kebijakan Swasembada Beras Dalam Upaya Peningkatan
Ketahanan Pangan,” J. Agribisnis Fak. Pertan. Unita-Oktober, pp. 29-30,
2018.

C. C. Holt, “Forecasting seasonals and trends by exponentially weighted
moving averages,” Int. J. Forecast., vol. 20, no. 1, pp. 5-10, 2004, doi:
10.1016/j.1jforecast.2003.09.015.

D. Oktiani, “Pemodelan Arima Harga Jagung Internasional Arima Model for
International Corn Price,” Tegi, vol. 12, no. 1, pp. 7-14, 2020.

P. H. RS Faustina, A Agoestanto, “Model Hybrid ARIMA-GARCH Untuk
Estimasi Volatilitas harga Emas,” UNNES J. Math., vol. 6, no. 1, pp. 11-24,
2017.

C. Chatfield, “The Analysis of Time Series.,” Biometrics, vol. 46, no. 2, p.
550, 1990, doi: 10.2307/2531477.

T. C. Mills, Applied Time Series Analysis: A Practical Guide to Modeling
and Forecasting. 2019. doi: 10.1016/C2016-0-03956-6.

R. J. Hyndman and G. Athanasopoulos, “Athanasopoulos, George
Hyndman, Rob J. - Forecasting Principles and Practice (2018).pdf,” OTexts.
2018. Accessed: Apr. 28, 2025. [Online]. Available:
https://books.google.co.id/books?id= bBhDwAAQBAJ&printsec=copyrig
ht#v=onepage&q&f=false

J.J. . Murphy, “Technical analysis of the financial markets: a comprehensive
guide to trading methods and applications,” Choice Rev. Online, vol. 36, no.
07, pp. 36-4016-36-4016, 1999, doi: 10.5860/choice.36-4016.

L. Seymour, P.J. . Brockwell, and R. A. . Davis, “Introduction to Time Series
and Forecasting.,” J. Am. Stat. Assoc., vol. 92, no. 440, p. 1647, 1997, doi:
10.2307/2965440.

G. E. P. Box and D. R. Cox, “An Analysis of Transformations,” J. R. Stat.
Soc. Ser. B Stat. Methodol., vol. 26, no. 2, pp. 211-243, 1964, doi:
10.1111/5.2517-6161.1964.tb00553 x.

S. C. Hillmer and W. W. S. . Wei, “Time Series Analysis: Univariate and
Multivariate Methods.,” J. Am. Stat. Assoc., vol. 86, no. 413, p. 245, 1991,

52



[12]

[13]

[14]

doi: 10.2307/2289741.

C. Beaumont, S. Makridakis, S. C. Wheelwright, and V. E. McGee,
“Forecasting: Methods and Applications,” J. Oper. Res. Soc., vol. 35, no. 1,
p- 79, Jan. 1984, doi: 10.2307/2581936.

Bunga Letty Marvillia, “Pemodelan Dan Peramalan Penutupan Harga Saham
Pt. Telkom Dengan Metode Arch-Garch,” J. MATH Unesa, vol. 2, 2013.

U. S. Adi, B. Warsito, and S. Suparti, “PEMODELAN NEURO-GARCH
PADA RETURN NILAI TUKAR RUPIAH TERHADAP DOLLAR
AMERIKA,” J.  Gaussian, vol. 5, no. 4, pp. 771-780, 2016, doi:
10.14710/J.GAUSS.5.4.771-780.

53



