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Çakıt, E., dan Karwowski, W., 2017, Predicting The Occurrence of Adverse Events

using An Adaptive Neuro-Fuzzy Inference System (ANFIS) Approach with The

Help of ANFIS Input Selection, Artificial Intelligence Review, 48(2), 139-155.

Chatterjee, S., dan Hadi, A.S., 2006, Regression Analysis by Example, John Wiley

& Sons, New York.

Cheng, C.H., dan Wei, L.Y., 2010, One Step Ahead ANFIS Time Series Model for

Forecasting Electricity Loads, Optimization and Engineering, 11(2), 303-317.

Cleveland, W. S., dan Devlin, S. J., 1980, Calendar Effects in Monthly Time Series:

Detection by Spectrum Analysis and Graphical Methods, Journal of the Americ-

an Statistical Association, 75(371), 487-496.

Cleveland, W.P., dan Grupe, M.R., 1981, Modeling time series when calendar

effects are present, Division of Research and Statistics, Federal Reserve Board.

Cleveland, W. S., dan Devlin, S. J., 1982, Calendar Effects in Monthly Time Seri-

es: Modeling and Adjustment, Journal of the American Statistical Association,

77(379), 520-528.

PEMODELAN RUNTUN WAKTU VARIASI KALENDER DENGAN ARIMAX ANFIS
PUTRIAJI HENDIKAWATI, Dr. Abdurakhman, S.Si., M.Si.; Dr. Tarno, M.Si.
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/



194

Cormen, T. H., Leiserson, C. E., Rivest, R. L., dan Stein, C., 2009, Introduction to

Algorithms. MIT press.

Cryer, J.D., dan Chen, K-S., 2008, Time Series Analysis with Applications in R,

SpringerLink, Springer eBooks.

Darbellay, G. A., dan Slama, M., 2000, Forecasting The Short-Term Demand for

Electricity: Do Neural Networks Stand A Better Chance?, International Journal

of Forecasting, 16(1), 71-83.

De Gooijer, J.G., dan Hyndman, R.J., 2006, 25 Years of Time Series Forecasting,

International Journal of Forecasting, 22(3), 443-473.

Dhiman, J., Ahmad, S., dan Gulia, K., 2013, Comparison between Adaptive Filter

Algorithms (LMS, NLMS and RLS), International Journal of Science, Enginee-

ring and Technology Research (IJSETR), 2(5), 1100-1103.

Evans, K.P., dan Speight, A.E., 2010, Intraday Periodicity, Calendar and Anno-

uncement Effects in Euro Exchange Rate Volatility, Research in International

Business and Finance, 24(1), 82-101.

Fahimifard, S.M., Homayounifar, M., Sabouhi, M., dan Moghaddamnia, A.R.,

2009, Comparison of ANFIS, ANN, GARCH and ARIMA Techniques to Excha-

nge Rate Forecasting, Journal of Applied Sciences, 9(20), 3641-3651.

Fausset, L., 1994, Fundamental of Neural Network: Architectures, Algorithms and

Applictions, Prentice Hall, Englewoog Cliffs, New Jersey.

Fariza, A., Helen, A., dan Rasyid, A., 2007, Performansi Neuro Fuzzy untuk

Peramalan Data Time Series, In Seminar Nasional Aplikasi Teknologi Informasi

(SNATI).

Garcı́a, S., Ramı́rez-Gallego, S., Luengo, J., Benı́tez, J. M., dan Herrera, F., 2016,

Big Data Preprocessing: Methods and Prospects, Big Data Analytics, 1(1), 1-22.

Giovanis, E., 2009, Calendar Effects and Seasonality on Returns and Volatility,

Available at SSRN 2457394.

PEMODELAN RUNTUN WAKTU VARIASI KALENDER DENGAN ARIMAX ANFIS
PUTRIAJI HENDIKAWATI, Dr. Abdurakhman, S.Si., M.Si.; Dr. Tarno, M.Si.
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/



195

Gujarati, D.N., 2004, Basic Econometrics, Fourth Edition, Tata McGraw-Hill Edu-

cation.
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