
111 

 

DAFTAR PUSTAKA 

 

Almeida, D. & Hotta, L.K. 2014. The Leverage Effect and the Asymmetry of the 

Error Distribution in GARCH-Based Models: The Case of Brazilian 

Market Related Series. Pesquisa Operacional. 34(2). 237-250. 

Doi:10.1590/0101-7438.2014.034.02.0237. 

Bain, L.J., & Engelhardt, M. 1992. Introdution to Probability and Mathematical 

Statistics. California: Duxburry Press. 

Bishop, C.M. 1995. Neural Network for Pattern Recognition. New York: Oxford 

University Press. 

Black R. 1976. Studies in stock price volatility changes. Proceedings of the 1976 

Meeting of the American Statistical Association, Business, and Economic 

Statistics Section. 177-181. 

Bollerslev, T. 1986. Generalized Autoregressive Conditional Heteroskedasticity. 

Journal of Economtrics. 31. 307-327. 

Engle, R.F. 1982. Autoregressive Conditional Heteroskedasticity with Estimates of 

the Variance of United Kingdom Inflation. Econometrica. 50(4). 987-

1008. 

Fausett, L. 1994. Fundamental of Neural Networks (Architectures, Algorithms, and 

Applications). USA: Prentice-Hall Inc. 

Francq, C. & Zakoian, J.M. 2010. GARCH Models: Structure, Statistical Inference, 

and Financial Applications. Wiltshire: John Wiley & Sons. 

Glosten, L.R., Jagannathan, R. & Runkle, D.E. 1993. On the Relation between the 

Expected Value and the Volatility of the Nominal Excess Return on 

Stocks. Finance. 48(5). 1779-1801. 

Aplikasi Model Hybrid EGARCH-Backpropagation Neural Network dan GJR-GARCH-Backpropagation
Neural
Network pada Harga Minyak Bumi Dubai Crude
William Calvin Pontoh, Prof. Dr. rer. nat. Dedi Rosadi, S.Si., M.Sc.
Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/



112 
 

112 
 

Hamilton, J.D. 1994. Time Series Analysis. West Sussex: Princeton University 

Press 

Heaton, J. 2015. Artificial Intelligence for Humans. Chesterfield: Heaton Research 

Inc. 

Hendikawati, P. 2006. Algoritma Levenberg Marquadt untuk Training 

Feedforward Neural Network pada Peramalan Data Time Series. 

Yogyakarta: Tesis, Departemen Matematika, FMIPA, Universitas Gadjah 

Mada 

Hermawan, A. 2006. Jaringan Syaraf Tiruan, Teori, dan Aplikasi. Yogyakarta: 

Penerbit Andi 

Hogg, R.V. & Craig, A.T. 1995. Introduction to Mathematical Statistics. Republic 

of China: Higher Education Press. 

Jones, D.W., Leiby, Paul. N., & Paik. I.K. 2004. Oil Price Shocks and the 

Macroeconomy: What Has Been Learned Since 1996. The Energy Journal. 

25(2). 1-32. 

Kristjanpoller, W. & Minutolo, M.C. 2016. Forecasting volatility of oil price using 

an artificial neural network-GARCH model. Expert Systems with 

Applications. 65. 233-241. Doi:10.1016/j.eswa.2016.08.045. 

Kusumadewi, S. 2004. Membangun Jaringan Saraf Tiruan Menggunakan Matlab 

& Excel Link. Yogyakarta: Graha Ilmu 

Lu, X., Que, D., & Cao G. 2016. Volatility Forecast Based on the Hybrid Artificial 

Neural Network and GARCH-type Models. Procedia Computer Science. 

91. 1044-1049. Doi:10.1016/j.procs.2016.07.145. 

Maidah, F.A. 2015. Perbandingan Model Volatilitas Return Menggunakan Model 

Glosten-Jagannathan-Runkle GARCH (GJR-GARCH) dan Exponential 

GARCH (EGARCH). Yogyakarta: Skripsi, Departemen Matematika, 

FMIPA, Universitas Gadjah Mada 

Aplikasi Model Hybrid EGARCH-Backpropagation Neural Network dan GJR-GARCH-Backpropagation
Neural
Network pada Harga Minyak Bumi Dubai Crude
William Calvin Pontoh, Prof. Dr. rer. nat. Dedi Rosadi, S.Si., M.Sc.
Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/



113 
 

113 
 

Monfared, S.A. & Enke D. 2014. Volatility Forecasting using a Hybrid GJR-

GARCH Neural Network Model. Procedia Computer Science. 36. 246-

253. Doi:10.1016/j.procs.2014.09.087. 

Nelson, D.B. 1991. Conditional Heteroskedasticity in Asset Returns: A New 

Approach. Econometrica. 59(2). 347-370. Doi:10.2307/2938260. 

Nizar, M.A. 2012. Dampak Fluktuasi Harga Minyak Dunia terhadap Perekonomian 

Indonesia. Buletin Ilmiah Litbang Perdagangan. 6(2). 189-210. 

Doi:10.30908/bilp.v6i2.131 

Rahmanto, F., Riga, M.H., & Indriana V. 2016. The Effects of Crude Oil Price 

Changes on the Indonesian Stock Market: A Sector Investigation. 

Indonesia Capital Market Review. 8. 12-22. 

Doi:10.21002/icmr.v8i1.5442. 

Rosadi, D. 2011. Analisis Ekonometrika & Runtun Waktu Terapan dengan R. 

Yogyakarta: Gadjah Mada University Press. 

Rosadi, D. 2011. Analisis Runtun Waktu dan Aplikasinya dengan R. Yogyakarta: 

Gadjah Mada University Press. 

Sabila, A. 2021. Model Hybrid GARCH dan Multi Layer Perceptron Neural 

Network (GARCH-MLPNN) untuk Prediksi Indeks Harga Saham 

Gabungan di Bursa Efek Indonesia. Yogyakarta: Skripsi, Departemen 

Matematika, FMIPA, Universitas Gadjah Mada 

Song, Y.G., Zhou, Y.L., & Han R.J. 2018. Neural networks for stock price 

prediction. Journal of Difference Equations and Applications. 1-14. 

Doi:10.48550/arXiv.1805.11317. 

Sukarno, S. & Setiawai, M. 2020. Do Various Sectors Respond to Oil Price Shocks? 

New Evidence for Indonesia as Emerging Market. International Journal 

of Energy Economics and Policy. 10(4). 271-376. Retrieved from 

https://econjournals.com/index.php/ijeep/article/view/9477 

Aplikasi Model Hybrid EGARCH-Backpropagation Neural Network dan GJR-GARCH-Backpropagation
Neural
Network pada Harga Minyak Bumi Dubai Crude
William Calvin Pontoh, Prof. Dr. rer. nat. Dedi Rosadi, S.Si., M.Sc.
Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/



114 
 

114 
 

Tsay, R.S. 2005. Analysis of Financial Time Series, Second Edition. United States 

of America: John Wiley & Sons. 

Zell, A. 1994. Simulation neuronaler Netze. Germany: Addison-Wesley 

Zhang, G.P. 2001. Time series forecasting using a hybrid ARIMA and neural 

network model. Neurocomputing. 50. 159-175. Doi:10.1016/S0925-

2312(01)00702-0. 

 

Aplikasi Model Hybrid EGARCH-Backpropagation Neural Network dan GJR-GARCH-Backpropagation
Neural
Network pada Harga Minyak Bumi Dubai Crude
William Calvin Pontoh, Prof. Dr. rer. nat. Dedi Rosadi, S.Si., M.Sc.
Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/


