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Çınlar, E., & Sollenberger, N. J. (2013). Introduction to stochastic processes. United

Kingdom: Dover Publications, Incorporated.

Chen, S.-M. (1996). Forecasting enrollments based on fuzzy time series. Fuzzy Sets

and Systems, 81(3), 311–319. https://doi.org/10.1016/0165-0114(95)00220-0

Chen, S. M. (2002). Forecasting enrollments based on high-order

fuzzy time series. Cybernetics and Systems, 33(1), 1–16. ht-

tps://doi.org/10.1080/019697202753306479

93

Optimasi Parameter pada Fuzzy Time Series Forecasting Model (FTS-FM) menggunakan Exhaustive
dan
Nested Search Particle Swarm Optimization (PSO) pada Harga Penutupan Indeks Saham
Melodia Salsabila Irsanti, Dr. Dwi Ertiningsih, S.Si., M.Si.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/



94

Chen, S.-M., Zou, X.-Y., & Gunawan, G. C. (2019). Fuzzy time series forecasting

based on proportions of intervals and particle swarm optimization techniques.

Information Sciences, 500, 127–139. https://doi.org/10.1016/j.ins.2019.05.047

Franzese, M., & Iuliano, A. (2019). Descriptive statistics. In Encyclope-

dia of Bioinformatics and Computational Biology (pp. 672–684). Elsevier.

https://doi.org/10.1016/B978-0-12-809633-8.20354-3

Fulk, G. (2023). Descriptive statistics, an important first step.

Journal of Neurologic Physical Therapy, 47(2), 63–63. ht-

tps://doi.org/10.1097/NPT.0000000000000434

Guo, Z. (2023). Research on the Augmented Dickey-Fuller test for predicting stock

prices and returns. Advances in Economics, Management and Political Sciences,

44(1), 101–106. https://doi.org/10.54254/2754-1169/44/20232198

Hismendi, H., Masbar, R., Nazamuddin, N., Majid, M. S. A., & Suriani, S. (2021).

Sectoral stock markets and economic growth nexus: Empirical evidence from

Indonesia. The Journal of Asian Finance, Economics and Business, 8(4), 11–19.

https://doi.org/10.13106/JAFEB.2021.VOL8.NO4.0011

Hogg, R. V., McKean, J. W., & Craig, A. T. (2019). Introduction to mathematical

statistics (8th ed.). Pearson.

Huarng, K. (2001). Effective length of intervals to improve forecasting in fuzzy

time-series. Fuzzy Sets and Systems, 123(3), 387–394.

Hyndman, R. J., & Athanasopoulos, G. (2018). Forecasting: Principles

and practice (2nd ed.). OTexts: Melbourne, Australia. Retrieved from ht-

tps://otexts.com/fpp2 (Accessed on May 21, 2025)

Hyndman, R. J. (with Koehler, A. B., Ord, J. K., & Snyder, R. D.). (2008). Fore-

casting with exponential smoothing: The state space approach. Springer Berlin /

Heidelberg.

Optimasi Parameter pada Fuzzy Time Series Forecasting Model (FTS-FM) menggunakan Exhaustive
dan
Nested Search Particle Swarm Optimization (PSO) pada Harga Penutupan Indeks Saham
Melodia Salsabila Irsanti, Dr. Dwi Ertiningsih, S.Si., M.Si.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/



95

Kennedy, J., & Eberhart, R. (1995). Particle swarm optimization. In Proceedings of

the IEEE International Conference on Neural Networks (Vol. 4, pp. 1942–1948).

https://www.scopus.com/inward/record.uri?eid=2-s2.0-0029535737

Klir, G. J., & Wierman, M. J. (1999). Uncertainty-based information. Studies in

Fuzziness and Soft Computing. https://doi.org/10.1007/978-3-7908-1869-7

Klir, G. J., & Yuan, B. (1995). Fuzzy sets and fuzzy logic: Theory and applications.

Prentice Hall PTR.

Kuo, I.-H., Horng, S.-J., Kao, T.-W., Lin, T.-L., Lee, C.-L., & Pan, Y. (2009). An

improved method for forecasting enrollments based on fuzzy time series and par-

ticle swarm optimization. Expert Systems with Applications, 36(3), 6108–6117.

https://doi.org/10.1016/j.eswa.2008.07.043

Kumar, N., & Susan, S. (2021). Particle swarm optimization of partitions and fuzzy

order for fuzzy time series forecasting of COVID-19. Applied Soft Computing,

110, 107611. https://doi.org/10.1016/j.asoc.2021.107611

Kusumadewi, S., & Purnomo, H. (2010). Aplikasi logika fuzzy untuk pendukung

keputusan. Yogyakarta: Graha Ilmu.

Kwon, O., & Yang, J. S. (2008). Information flow between composite stock in-

dex and individual stocks. Physica A: Statistical Mechanics and its Applications,

387(12), 2851-2856.

Lin, C., & Wang, Y. (2005). An analysis of political changes on Nikkei 225 stock

returns and volatilities. Annals of Economics and Finance, 6(1), 169.

Lv, P., Wu, Q., Xu, J., & Shu, Y. (2022). Stock index prediction based

on time series decomposition and hybrid model. Entropy, 24(2), 146. ht-

tps://doi.org/10.3390/e24020146

Montgomery, D. C., Jennings, C. L., & Kulahci, M. (2015). Introduction to time

series analysis and forecasting (3rd ed.). Wiley.

Optimasi Parameter pada Fuzzy Time Series Forecasting Model (FTS-FM) menggunakan Exhaustive
dan
Nested Search Particle Swarm Optimization (PSO) pada Harga Penutupan Indeks Saham
Melodia Salsabila Irsanti, Dr. Dwi Ertiningsih, S.Si., M.Si.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/



96

Nayak, S. C., & Misra, B. B. (2020). Extreme learning with chemical reaction

optimization for stock volatility prediction. Financial Innovation, 6(1), 16.

https://doi.org/10.1186/s40854-020-00177-2

Peckol, J. K. (2021). Introduction to fuzzy logic. Wiley.

Phong, P. D., Du, N. D., Hiep, P. H., & Thanh, T. X. (2022). A hybrid

PSO-SA scheme for improving accuracy of fuzzy time series forecasting

models. Journal of Computer Science and Cybernetics, 38(3), 257–275.

https://doi.org/10.15625/1813-9663/38/3/17424

Permata, C. P., & Ghoni, M. A. (2019). Peranan pasar modal dalam perekonomian

negara Indonesia. Jurnal AkunStie (JAS), 5(2), 50–61.

Rosadi, D. (2006). Analisis deret waktu. Yogyakarta: UGM Press.

Rosadi, D. (2014). Analisis runtun waktu dan aplikasinya dengan R. UGM Press,

Yogyakarta.

Ross, S. M. (1996). Stochastic processes (2nd ed.). John Wiley & Sons.

Ross, T. J. (2004). Fuzzy logic with engineering applications (2nd ed.). John Wiley

& Sons.

Sari, R., Kusnanto, K., & Aswindo, M. (2022). Determinants of stock investment

decision making: A study on investors in Indonesia. Golden Ratio of Finance

Management, 2(2), 120–131. https://doi.org/10.52970/grfm.v2i2.174

Song, Q., & Chissom, B. S. (1993). Fuzzy time series and its models. Fuzzy Sets

and Systems, 54(3), 269–277. https://doi.org/10.1016/0165-0114(93)90372-o

Widyastuti, I., & Rahayu, S. (2021). Pengaruh informasi akuntansi terhadap har-

ga saham pada perusahaan perbankan yang terdaftar di Bursa Efek Indonesia.

AKTUAL, 6(2), 1–10.

Zadeh, L. A. (1965). Fuzzy sets. Information and Control, 8(3), 338–353.

https://doi.org/10.1016/S0019-9958(65)90241-X

Optimasi Parameter pada Fuzzy Time Series Forecasting Model (FTS-FM) menggunakan Exhaustive
dan
Nested Search Particle Swarm Optimization (PSO) pada Harga Penutupan Indeks Saham
Melodia Salsabila Irsanti, Dr. Dwi Ertiningsih, S.Si., M.Si.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/



97

Zhou, Y. (2023). Is the stock market a reliable indicator of the national economy?

– Empirical analysis according to Chinese data. Advances in Economics, Ma-

nagement and Political Sciences, 20(1), 81–88. https://doi.org/10.54254/2754-

1169/20/20230176

Liu, Z., Shen, H., Welker, M., Zhang, N., & Zhao, Y. (2021). Gone with the

wind: An externality of earnings pressure. Journal of Accounting and Economics,

72(1), 101403. https://doi.org/https://doi.org/10.1016/j.jacceco.2021.101403

Zimmermann, H.J. (2001). Fuzzy set theory—and its applications (4th ed.). Spri-

nger Dordrecht. https://doi.org/10.1007/978-94-010-0646-0

Optimasi Parameter pada Fuzzy Time Series Forecasting Model (FTS-FM) menggunakan Exhaustive
dan
Nested Search Particle Swarm Optimization (PSO) pada Harga Penutupan Indeks Saham
Melodia Salsabila Irsanti, Dr. Dwi Ertiningsih, S.Si., M.Si.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR PUSTAKA

