
95

DAFTAR PUSTAKA

Aroussi, R. (2019) Reliably download historical market data from with Python. 

Tersedia pada: https://aroussi.com/post/python-yahoo-finance (Diakses: 11 

Desember 2021).

Budiharto, W. (2021) “Data science approach to stock prices forecasting in 

Indonesia during Covid-19 using Long Short-Term Memory (LSTM),” 

Journal of Big Data 2021 8:1, 8(1), hal. 1–9. doi:10.1186/S40537-021-

00430-0.

Chen, Y., Wu, J. dan Bu, H. (2018) “Stock Market Embedding and Prediction: A 

Deep Learning Method,” in 2018 15th International Conference on 

Service Systems and Service Management, ICSSSM 2018. Institute of 

Electrical and Electronics Engineers Inc. 

doi:10.1109/ICSSSM.2018.8464968.

Du, J., Liu, Q., Chen, K. dan Wang, J. (2019) “Forecasting stock prices in two ways 

based on LSTM neural network,” in Proceedings of 2019 IEEE 3rd 

Information Technology, Networking, Electronic and Automation Control 

Conference, ITNEC 2019. Institute of Electrical and Electronics Engineers 

Inc., hal. 1083–1086. doi:10.1109/ITNEC.2019.8729026.

Faurina, R., Winduratna, B. dan Nugroho, P. (2019) Klasifikasi Pergerakan Harga 

Saham Jangka Pendek Menggunakan Principal Component Analysis dan 

Jaringan Long Short Term Memory : Studi Kasus Pada Saham Bursa Efek 

Indonesia. Universitas Gadjah Mada. Tersedia pada: 

http://etd.repository.ugm.ac.id/penelitian/detail/177086 (Diakses: 14 

November 2021).

Folger, J. (2021) Using Trading Indicators Effectively, Investopedia. Tersedia pada: 

https://www.investopedia.com/articles/trading/12/using-trading-indicators-

effectively.asp (Diakses: 17 Desember 2021).

Garlapati, A., Krishna, D.R., Garlapati, K., Srikara Yaswanth, N.M., Rahul, U. dan 

Narayanan, G. (2021) “Stock Price Prediction Using Facebook Prophet and 

Arima Models,” 2021 6th International Conference for Convergence in 

Technology, I2CT 2021 [Preprint]. doi:10.1109/I2CT51068.2021.9418057.

Gerbing, D. (2016) “Time Series Components,” Portland State University

[Preprint]. Tersedia pada: 

http://web.pdx.edu/~gerbing/515/Resources/ts.pdf (Diakses: 22 Desember 

2021).

Giovanis, E. (2014) “Calendar Effects and Seasonality on Returns and Volatility,” 

SSRN Electronic Journal [Preprint]. doi:10.2139/ssrn.2457394.

Goodfellow, I., Bengio, Y. dan Courville, A. (2016) Deep Learning. MIT Press.

Guo, C. dan Berkhahn, F. (2016) “Entity Embeddings of Categorical Variables,”

ArXiv [Preprint]. doi:10.48550/arxiv.1604.06737.

Pengembangan Model Prakiraan Harga Saham Menggunakan Long Short-Term Memory dengan
Technical
Indicator dan Categorical Embedding
JUANDITO BATARA K, Edi Winarko, Drs., M.Sc., Ph.D
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/



96

Hayes, A. (2021a) Stock Definition, Investopedia. Tersedia pada: 

https://www.investopedia.com/terms/s/stock.asp (Diakses: 7 Februari 

2022).

Hayes, A. (2021b) Volatility Definition: Calculation & Market Examples, 

Investopedia. Tersedia pada: 

https://www.investopedia.com/terms/v/volatility.asp (Diakses: 1 November 

2021).

Hochreiter, S. dan Schmidhuber, J. (1997) “Long Short-Term Memory,” Neural 

Computation, 9(8), hal. 1735–1780. doi:10.1162/neco.1997.9.8.1735.

Hyndman, R.J. dan Athanasopoulos, G. (2018) Forecasting: Principles and 

Practice. 2 ed. Melbourne: OTexts. Tersedia pada: https://otexts.com/fpp2/ 

(Diakses: 8 Februari 2022).

Kajol, M.K., Scholar, R., Nath, M.M., Singh, R. dan Singh, H.R. (2020) “Factors 

Affecting Seasonality in the Stock Market: A Social Network Analysis 

Approach,” International Journal of Accounting & Finance Review, 5(4), 

hal. 39–59. doi:10.46281/IJAFR.V5I4.888.

Kenton, W. dan Kelly, R.C. (2020) Seasonality, Investopedia. Tersedia pada: 

https://www.investopedia.com/terms/s/seasonality.asp (Diakses: 8 

Desember 2021).

Le, L. dan Xie, Y. (2019) “Recurrent Embedding Kernel for Predicting Stock Daily 

Direction,” in Proceedings - 5th IEEE/ACM International Conference on 

Big Data Computing, Applications and Technologies, BDCAT 2018. 

Institute of Electrical and Electronics Engineers Inc., hal. 160–166. 

doi:10.1109/BDCAT.2018.00027.

Moghar, A. dan Hamiche, M. (2020) “Stock Market Prediction Using LSTM 

Recurrent Neural Network,” in Procedia Computer Science. Elsevier B.V., 

hal. 1168–1173. doi:10.1016/j.procs.2020.03.049.

Olah, C. (2015) Understanding LSTM Networks. Tersedia pada: 

https://colah.github.io/posts/2015-08-Understanding-LSTMs/ (Diakses: 8 

Februari 2022).

Oncharoen, P. dan Vateekul, P. (2018) “Deep Learning for Stock Market Prediction 

Using Event Embedding and Technical Indicators,” ICAICTA 2018 - 5th 

International Conference on Advanced Informatics: Concepts Theory and 

Applications, hal. 19–24. doi:10.1109/ICAICTA.2018.8541310.

Pahwa, K. dan Agarwal, N. (2019) “Stock Market Analysis using Supervised 

Machine Learning,” Proceedings of the International Conference on 

and Prospects, COMITCon 2019, hal. 197–200. 

doi:10.1109/COMITCON.2019.8862225.

Piravechsakul, P., Kasetkasem, T., Marukatat, S. dan Kumazawa, I. (2021) 

“Combining technical indicators and deep learning by using LSTM stock 

price predictor,” ECTI-CON 2021 - 2021 18th International Conference on 

Pengembangan Model Prakiraan Harga Saham Menggunakan Long Short-Term Memory dengan
Technical
Indicator dan Categorical Embedding
JUANDITO BATARA K, Edi Winarko, Drs., M.Sc., Ph.D
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/



97

Electrical Engineering/Electronics, Computer, Telecommunications and 

Information Technology: Smart Electrical System and Technology, 

Proceedings, hal. 1155–1158. doi:10.1109/ECTI-

CON51831.2021.9454877.

Preeti, Bala, R. dan Singh, R.P. (2019) “Financial and Non-Stationary Time Series 

Forecasting using LSTM Recurrent Neural Network for Short and Long 

Horizon,” 2019 10th International Conference on Computing, 

Communication and Networking Technologies, ICCCNT 2019 [Preprint]. 

doi:10.1109/ICCCNT45670.2019.8944624.

PT Bursa Efek Indonesia (2021) Belajar Pasar Modal, PT Bursa Efek Indonesia. 

Tersedia pada: https://www.idx.co.id/investor/belajar-pasar-modal/ 

(Diakses: 31 Oktober 2021).

PT Kustodian Sentral Efek Indonesia (2021) Statistik Pasar Modal Indonesia -

September 2021. Jakarta. Tersedia pada: 

https://www.ksei.co.id/files/Statistik_Publik_-_September_2021.pdf 

(Diakses: 31 Oktober 2021).

PT Schroder Investment Management Indonesia (2021) Global Investor Study 2021 

Infographic - Indonesia. Jakarta. Tersedia pada: 

https://www.schroders.com/en/id/mutual-fund-investment/insights-and-

research/global-investor-study/2021-findings/investing-infographic/ 

(Diakses: 31 Oktober 2021).

Riyantoko, P.A., Fahruddin, T.M., Hindrayani, K.M. dan Safitri, E.M. (2020) 

“Analisis Prediksi Harga Saham Sektor Perbankan Menggunakan 

Algoritma Long-Short Terms Memory (LSTM),” 2020(Semnasif), hal. 

427–435. Tersedia pada: 

http://www.jurnal.upnyk.ac.id/index.php/semnasif/article/view/4135 

(Diakses: 14 Juni 2021).

Sammut, C. dan Webb, G.I. (ed.) (2010a) “Mean Absolute Error,” in Encyclopedia 

of Machine Learning. Boston, MA: Springer US, hal. 652. doi:10.1007/978-

0-387-30164-8_525.

Sammut, C. dan Webb, G.I. (ed.) (2010b) “Mean Squared Error,” in Encyclopedia 

of Machine Learning. Boston, MA: Springer US, hal. 653. doi:10.1007/978-

0-387-30164-8_528.

Srivastava, N., Hinton, G., Krizhevsky, A., Sutskever, I. dan Salakhutdinov, R. 

(2014) “Dropout: A Simple Way to Prevent Neural Networks from 

Overfitting,” Journal of Machine Learning Research, 15(56), hal. 1929–

1958. Tersedia pada: http://jmlr.org/papers/v15/srivastava14a.html 

(Diakses: 10 Februari 2022).

Sunny, M.A.I., Maswood, M.M.S. dan Alharbi, A.G. (2020) “Deep Learning-Based 

Stock Price Prediction Using LSTM and Bi-Directional LSTM Model,” in 

2nd Novel Intelligent and Leading Emerging Sciences Conference, NILES 

2020. Institute of Electrical and Electronics Engineers Inc., hal. 87–92. 

Pengembangan Model Prakiraan Harga Saham Menggunakan Long Short-Term Memory dengan
Technical
Indicator dan Categorical Embedding
JUANDITO BATARA K, Edi Winarko, Drs., M.Sc., Ph.D
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/



98

doi:10.1109/NILES50944.2020.9257950.

Thomas, R. (2018) An Introduction to Deep Learning for Tabular Data, fast.ai. 

Tersedia pada: https://www.fast.ai/2018/04/29/categorical-embeddings/ 

(Diakses: 7 Februari 2022).

Ţilică, E.V. dan Oprea, D. (2014) “Seasonality in the Romanian Stock Market: The-

day-of-the-Week Effect,” Procedia Economics and Finance, 15, hal. 704–

710. doi:10.1016/S2212-5671(14)00543-7.

“Time Series” (2008) in The Concise Encyclopedia of Statistics. New York, NY: 

Springer New York, hal. 536–539. doi:10.1007/978-0-387-32833-1_401.

Xu, Y. dan Cohen, S.B. (2018) “Stock movement prediction from tweets and 

historical prices,” in ACL 2018 - 56th Annual Meeting of the Association for 

Computational Linguistics, Proceedings of the Conference (Long Papers). 

Association for Computational Linguistics (ACL), hal. 1970–1979. 

doi:10.18653/v1/p18-1183.

Zhai, Y., Hsu, A. dan Halgamuge, S.K. (2007) “Combining news and technical 

indicators in daily stock price trends prediction,” in Lecture Notes in 

Computer Science (including subseries Lecture Notes in Artificial 

Intelligence and Lecture Notes in Bioinformatics). Springer Verlag, hal. 

1087–1096. doi:10.1007/978-3-540-72395-0_132.

Pengembangan Model Prakiraan Harga Saham Menggunakan Long Short-Term Memory dengan
Technical
Indicator dan Categorical Embedding
JUANDITO BATARA K, Edi Winarko, Drs., M.Sc., Ph.D
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR PUSTAKA

