Pelramalar} Indeks Harga Saham Gabungan (IHSG) di Indonesia dengan Metode Semiparametrik
Polinomial

Kubik dan Polinomial Lokal Fungsi Gaussian

Mita Kornilia Dewi, Dr. Nanang Susyanto, S.Si., M.Sc., M.Act.Sc.

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

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

[1] Aydin, D., et al. 2025. Local polynomial estimation for multi-response semi-
parametric regression models with right censored data. Communications in

Statistics - Simulation and Computation.

[2] Desfiandi, A., et al. 2017. Composite Stock Price Index (IHSG) macro factor
in investment in stock (equity funds). International Journal of Economics and

Financial, 7(3), 534-536.
[3] Draper, N. R., & Smith, H. 1998. Applied regression analysis (3rd ed.). Wiley.

[4] Eubank, R.L. 1999. Nonparametric Regression and Spline Smoothing. Marcel
Dekker, New York, pp. 1-43.

[5] Fan, J., & Gijbels, 1. 1996. Local Polynomial Modelling and Its Applications.
London: Chapman and Hall, pp. 57-197.

[6] Friedman, J., et al. 2009. The elements of statistical learning: Data Mining,

Inference, and Prediction (2nd ed.). Springer.

[7] Fuad dan Imamudin. 2021. Determinants of the Composite Stock Price Index
(IHSG) on the Indonesia Stock Exchange. Journal of Economics Research

and Social Sciences, 5(1).

[8] Jeaab K. Saoudi, Y. Falloul, dan M. 2024. A Comparison of LSTM, GRU, and
XGBoost for Forecasting Morocco’s Yield Curve. Mathematical Modeling and
Computing, 11(3), 674-681.

[9] Fibriyani, V., Chamidah, N., & Saifudin, T. 2024. Estimating time series semi-
parametric regression model using local polynomial estimator for predicting

inflation rate in Indonesia. Journal of King Saud University - Science.

125



Pelramalar} Indeks Harga Saham Gabungan (IHSG) di Indonesia dengan Metode Semiparametrik
Polinomia

Kubik dan Polinomial Lokal Fungsi Gaussian

Mita Kornilia Dewi, Dr. Nanang Susyanto, S.Si., M.Sc., M.Act.Sc.

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

UNIVERSITAS
GADJAH MADA
126

[10] Hardle, W., et al. 2004. Nonparametric and Semiparametric Models.

Springer-Verlag Berlin Heidelberg, pp. 18-42.

[14] Han,J., et al. 2012. Data Mining: Concepts and Techniques (3rd ed.). Morgan

Kaufmann Publishers, an imprint of Elsevier.

[12] Hashmi, S. M., et al. 2021. Sustainability of Global Economic Policy and
Stock Market Returns in Indonesia. Sustainability, Multidisciplinary Digital
Publishing Institute, 13(10).

[13] Haeussler, E. F, et al. 2021. Introductory mathematical analysis for business,
economics, and the life and social sciences (14th ed., Global ed.). Pearson

Education Limited, pp. 256-291.

[14] Han, J.,et al. 2012. Data Mining: Concepts and Techniques (3rd ed.). Elsevier

Inc.

[15] James, G., et al. 2013. An Introduction to Statistical Learning with Application

in R. Springer.

[16] Muhammad Ali, P. J., et al. 2014. Data normalization and standardization: A

technical report. Machine Learning Technical Reports, 1(1), pp. 1-6.

[17] Marjohan, M. 2015. Effect of stock price index in global stock against compo-
site stock price index (CSPI): Study on the Indonesia Stock Exchange. IOSR
Journal of Economics and Finance (IOSR-JEF), 6(2), pp. 15-23.

[18] Mahmoud, H. E. F,, et al. 2020. Parametric versus semi and nonparametric

regression models. International Journal of Statistics and Probability, 10(2).

[20] Montgomery, D. C., & Runger, G. C. 2014. Applied Statistics and Probability
for Engineers. Wiley, pp. 114.

[20] Montgomery, Douglas C., et al. 2021. Introduction to Linear Regression Ana-
lysis (6th ed.). Hoboken, NJ: Wiley.



Pelramalar} Indeks Harga Saham Gabungan (IHSG) di Indonesia dengan Metode Semiparametrik
Polinomia

Kubik dan Polinomial Lokal Fungsi Gaussian

Mita Kornilia Dewi, Dr. Nanang Susyanto, S.Si., M.Sc., M.Act.Sc.

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

UNIVERSITAS
GADJAH MADA
127

[21] Nugraha, N. M., et al. 2020. The influence of macroeconomic factors on the
volatility of composite price stock index: A study on the Indonesia Stock

Exchange. International Journal of Psychosocial Rehabilitation, 24(1).

[22] Pinem, D. B. 2019. Analysis of Global Stock Exchange Index, Foreign Excha-
nge Rate, Interest Rate and Inflation Rate Influences CSPI in Indonesia Stock

Exchange. European Journal of Business and Management Research, 4(6).

[23] Ruppert, D., et al. 2003. Semiparametric regression. Cambridge: Cambridge
University Press, pp. 46.

[24] Rosadi, D. 2021. Analisa Runtun Waktu. Yogyakarta: Gadjah Mada University

Press.

[25] Sahoo, P. 2013. Probability and Mathematical Statistics. Department of Ma-
thematics, University of Louisville, KY, USA.

[26] Silverman, B. W. 1986. Density Estimation for Statistics and Data Analysis.
Chapman & Hall/CRC, 37-43.

[27] Shumway, R. H., & Stoffer, D. S. 2011. Time series analysis and its applica-
tions: With R examples (3rd ed.). Springer.

[28] Tyas, S. W., et al. 2023. Geographically weighted generalized Poisson regres-
sion model with the best kernel function in the case of the number of postpar-
tum maternal mortality in East Java. Department of Mathematics, Faculty of

Mathematics and Natural Sciences, Universitas Gadjah Mada, Indonesia.

[29] Wand, M. P., & Jones, M. C. 1995. Kernel smoothing First edition. New York:
Chapman & Hall, p. 28.

[30] William W.S. Wei. 2006. Time Series Analysis: Univariate and Multivariate
Methods (2nd Edition). Addison Wesley.



	DAFTAR PUSTAKA

