UNIVERSITAS
GADJAH MADA

MAKSIMAL OVERLAP-AUTOREGRESSIVE
INTEGRATED MOVING AVERAGE (MODWT-ARIMA)
Fatimah Fatma Syifa, Dr. Drs. Sumardi, M.Si.

Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/

DAFTAR PUSTAKA

Aasim, Singh, S. N., Mohapatra, A. (2019). Repeated wavelet transform based ARI-
MA model for very short-term wind speed forecasting. Renewable Energy An

International Journal, 136, 758-768.

Bain, J., L., Engelhardt, M., (1992). Introduction to Probability and Mathematical

Statistics. Duxbury Thomson Learning.

Box, George E.P., Jenkins, Gwilym M., Reinsel Gregory C., dan Ljung Greta M.,
(2016). Time Series Analysis Forecasting and Control. John Wiley & Sons, Inc.

Brockwell PJ. dan Davis R. A., (1996). Times Series: Theory and Methods Second
Edition. Springer.

Burrus, C. S., Gopinath, R., Guo, H. (1998). Introduction to Wavelets and Wavelet

Transforms a Primer. Practice Hall Inc.

Chui, Charles K., (1992). Wavelet Analysis and It’s Application Volume 1 An Intro-

duction to Wavelets. Elsevier Science.

Daubechies, 1. (1992). Ten Lectures on Wavelets, Society for Industrial and Applied
Mathematics. Philadelphia.

Fraleigh, J. B., (2003). A First Course in Abstract Algebra. Addison Wesley.

Hanke, J. E. dan Wichern, D. (2014). Business Forecasting, Nineth Edition. Pearson

Education Limited.
Leon, S. J., (2001). Aljabar Linear dan Aplikasinya. Penerbit Erlangga.

Percival, D. B., dan Walden A. T. (2000). Wavelet Methods for Time Series Analysis.

Cambridge University Press.

151

PERAMALAN DATA RUNTUN WAKTU MENGGUNAKAN TRANSFORMASI WAVELET DISKRIT



UNIVERSITAS

GADJAH MADA

PERAMALAN DATA RUNTUN WAKTU MENGGUNAKAN TRANSFORMASI WAVELET DISKRIT
MAKSIMAL OVERLAP-AUTOREGRESSIVE

INTEGRATED MOVING AVERAGE (MODWT-ARIMA)

Fatimah Fatma Syifa, Dr. Drs. Sumardi, M.Si.

Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/

152

Rosadi, D., 2016. Analisis Runtun Waktu dan Aplikasinya dengan R. Gadjah Mada

University Press.

Ross, S., M., 1996. Stochastic Processes Second Edition. John Wiley and Sons, Inc.

Royden, H. L., (1997). Real Analysis Fourth Edition. Pearson Education Asia Li-

mited and China Machine Press.

Said, E. S. dan Dickey, D. A., (1984). Testing for Unit Root for Autoregressive

Moving Average Models of Unknown Order. Oxford University Press.

Susanti, Y., Wahyuni, S., Isnaini, U., dan Ernanto, 1., (2023). Aljabar Linear Ele-

menter. Gadjah Mada University Press.

Walpole, Ronald E dan Myers, Raymond H dan Myers, Sharon L dan Ye, Keying.,

1993. Probability and Statistics for Engineers and Scientists NINTH EDITION.
Macmillan New York.

Wijayanti, I. E., Wahyuni, S., dan Susanti, Y., (2015). Dasar-Dasar Aljabar Linear

dan Penggunaannya dalam Berbagai Bidang. Gadjah Mada University Press.



	DAFTAR PUSTAKA

