
DAFTAR PUSTAKA

Anton, H. 2000, Dasar-dasar aljabar linear, Binarupa Aksara

Ashkar, F. dan Mahdi, S. 2006, ’Fitting the log-logistic distribution by generalized
moments’, Journal of Hydrology, vol. 328, no. 3-4, hh. 694-703.

Asmussen, S., Jensen, J.L. dan Rojas-Nandayapa, L. (2016), ’On the Laplace Tran-
sform of the Lognormal Distribution’, Methodology and Computing in Applied

Probability, vol. 18, hh. 441-458.

Avriel, M. dan Golany, B. 1996, Mathematical programming for industrial engineer-

ing, CRC Press.

Bain, L. J. and Engelhardt 1992, Introduction to probability and mathematical

statistics, 2nd edn, Brooks/Cole Cengage Learning.

Box, G. E. P. 1976, ’Science and statistics’, Journal of the American Statistical

Association, vol. 71, no. 356, hh. 791-799.

Brockwell, P. J. dan Davis, R. A. 1991, Time series: theory and methods, 2nd edn,
Springer Science & Business Media.

Han, J. dan Kamber, M. 2006, Data mining concepts and techniques, 2nd edn,
Morgan Kaufmann.

Hyndman, R. J. and Koehler, A. B. 2006, ’Another look at measures of forecast
accuracy’, International Journal of Forecasting, vol. 22, no. 4, hh. 679-688.

Indarsih (2003), Diktat kuliah program linear, Departemen Matematika, FMIPA,
UGM.

Kiountouzis, E. A. 1973, ’Linear programming techniques in regression analysis’,
Journal of the Royal Statistical Society. Series C (Applied Statistics), vol. 22, No.
1 (1973), hh. 69-73.

Lin C. H. dan Shen S. S. 2006, ’Can the student-t distribution provide accurate value
at risk?’, Journal of Risk Finance, vol. 7, no. 3, hh. 292-300.

Liu, Y. et al. 2023 , ‘Robust autoregressive modeling and its diagnostic analytics
with a COVID-19 related application’, Journal of Applied Statistics, vol. 51, no. 7,
hh. 1318–1343.

Merovci, F. 2014, ’Transmuted Pareto distribution’, ProbStat Forum, vol. 7, hh. 1-11.

Montgomery, D. C., Peck, E. A. and Vining, G. G. 2013, Introduction to Linear

Regression Analysis, 5th edn, John Wiley & Sons.

Panagiotopoulos, A. 2011, ’Optimising time series forecast through linear program-
ming’, tesis PhD, University of Nottingham.

54

Estimasi Parameter Autoregressive (AR) dengan Pendekatan Program Linier
Raditya Arviandana, Danang Teguh Qoyyimi, M.Sc., Ph.D.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/



55

Preve, D. 2015, ’Linear programming-based estimators in nonnegative autoregres-
sion’, Journal of Banking & Finance.

Rosadi, D. 2014, Analisis runtun waktu dan aplikasinya dengan R, Gadjah Mada
University Press.

Sigman, K. 1999, ’Appendix: A primer on heavy-tailed distributions’, Queueing

Systems, vol. 33, no. 1-3, hh. 261.

Tablada, C. dan Cordeiro, G. 2016, ’The modified Fréchet distribution and its
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