
64 
 

 
 

DAFTAR PUSTAKA 

Alpaydın Ethem (2010) Introduction to Machine learning Second Edition Adaptive 

Computation and Machine learning. London. 

Beckmann, J., Berger, T. and Czudaj, R. (2015) ‘Does gold act as a hedge or a safe 

haven for stocks? A smooth transition approach’, Economic Modelling, 48.  

Beskopylny, A.N. et al. (2024) ‘Prediction of the Compressive Strength of 

Vibrocentrifuged Concrete Using Machine learning Methods’, Buildings, 

14(2), p. 377.  

Chen, T. and Guestrin, C. (2016) ‘XGBoost: A scalable tree boosting system’, in 

Proceedings of the ACM SIGKDD International Conference on Knowledge 

Discovery and Data Mining.  

Cohen, G. and Aiche, A. (2023) ‘Forecasting gold price using machine learning 

methodologies’, Chaos, Solitons and Fractals, 175.  

Dr. Sindhu, Dr.S. (2013) ‘A study on impact of select factors on the price of Gold’, 

IOSR Journal of Business and Management, 8(4). 

Ferdinandus, Y.R.M., Kusrini, K. and Hidayat, T. (2023) ‘Gold Price Prediction 

Using the ARIMA and LSTM Models’, Sinkron, 8(3), pp. 1255–1264. 

Ghute, M. and Korde, M. (2023) ‘Efficient Machine learning Algorithm for Future 

Gold Price Prediction’, in 6th International Conference on Inventive 

Computation Technologies, ICICT 2023 - Proceedings. Institute of Electrical 

and Electronics Engineers Inc., pp. 216–220.  

Hansun, S. and Suryadibrata, A. (2021) ‘Gold price prediction in covid-19 era’, 

International Journal of Computational Intelligence in Control, 13(2). 

Heitz, T. et al. (2023) ‘Investigation on Extreme Gradient Boosting for cutting force 

prediction in milling’, Journal of Intelligent Manufacturing [Preprint].  

Jabeur, S. Ben, Mefteh-Wali, S. and Viviani, J.L. (2021) ‘Forecasting gold price 

with the XGBoost algorithm and SHAP interaction values’, Annals of 

Operations Research [Preprint].  

Jin, X. (2022) ‘Performance of intraday technical trading in China’s gold market’, 

Journal of International Financial Markets, Institutions and Money, 76.  

JunYi Xu (2023) ‘Systematic Analysis and Application Prospect of Decision Tree’, 

Highlights in Science, Engineering and Technology, 71. 

Prediksi Harga Emas Menggunakan Extreme Gradient Boosting dengan Automatic Hyperparameter
Tuning
MUHAMMAD RAIHAN FAIQ ABDULLAH, Dr. Nur Rokhman, S.Si., M.Kom.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/



65 
 

 
 

Kramar, V. and Alchakov, V. (2023) ‘Time-Series Forecasting of Seasonal Data 

Using Machine learning Methods’, Algorithms, 16(5).  

Krisna Gita Santika, I.W., Sa’adah, S. and Yunanto, P.E. (2021) ‘Gold price 

prediction using Convolutional Neural Network-Long Short-Term Memory 

(CNN-LSTM)’, Kinetik: Game Technology, Information System, Computer 

Network, Computing, Electronics, and Control [Preprint].  

Mohialden, Y.M. and Hussien, N.M. (2023) ‘Use of a Gradient Boosting Algorithm 

to Accurately Predict Solutions to Complex Equations’, Scientific Research 

Journal of Engineering and Computer Science [Preprint]. 

Natekin, A. and Knoll, A. (2013) ‘Gradient Boosting machines, a tutorial’, 

Frontiers in Neurorobotics, 7(DEC) 

Refaeilzadeh, P., Tang, L. and Liu, H. (2009) Cross-Validation. In: LIU, L., ÖZSU, 

M.T. (eds) Encyclopedia of Database Systems. . Springer. 

Rizky Mubarok, M. et al. (2022) HYPER-PARAMETER TUNING PADA 

XGBOOST UNTUK PREDIKSI KEBERLANGSUNGAN HIDUP PASIEN 

GAGAL JANTUNG.  

Saifudin, A., Romi, D. and Wahono, S. (2015) ‘Pendekatan Level Data untuk 

Menangani Ketidakseimbangan Kelas pada Prediksi Cacat Software’, Journal 

of Software Engineering, 1(2).  

Sankar, D.S. and Sahu, H. (2023) ‘Gold Prices Prediction Using Random Forest’, 

International Journal for Research in Applied Science and Engineering 

Technology, 11(5), pp. 4261–4264.  

Snoek, J., Larochelle, H. and Adams, R.P. (2012) ‘Practical Bayesian optimization 

of machine learning algorithms’, in Advances in Neural Information Processing 

Systems. 

Uyen, N. et al. (2023) BootBOGS: Hands-on optimizing Grid Search in 

hyperparameter tuning of MLP.  

Wang, Y. and Sherry Ni, X. (2019) ‘A XGBOOST RISK MODEL VIA FEATURE 

SELECTION AND BAYESIAN HYPER-PARAMETER OPTIMIZATION’, 

International Journal of Database Management Systems, 11(01).  

Yang, J., De Montigny, D. and Treleaven, P. (2022) ‘ANN, LSTM, and SVR for 

Gold Price Forecasting’, in 2022 IEEE Symposium on Computational 

Intelligence for Financial Engineering and Economics, CIFEr 2022 - 

Proceedings. Institute of Electrical and Electronics Engineers Inc.  

Yang, L. and Shami, A. (2020) ‘On hyperparameter optimization of machine 

learning algorithms: Theory and practice’, Neurocomputing, 415.  

Prediksi Harga Emas Menggunakan Extreme Gradient Boosting dengan Automatic Hyperparameter
Tuning
MUHAMMAD RAIHAN FAIQ ABDULLAH, Dr. Nur Rokhman, S.Si., M.Kom.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/


