
DAFTAR PUSTAKA

[1] H. A. U. Khan, “Pengaruh kinerja keuangan terhadap nilai perusahaan batu bara,”
Jurnal Ekonomi, vol. 26, no. 1, pp. 116–133, 2021.

[2] B. Balqis, “Determinasi earning per share dan return saham : Analisis return on as-
set, debt to equity ratio, dan current ratio,” Jurnal Ilmu Manajemen Terapan, vol. 2,
no. 5, pp. 665–675, 2021.

[3] A. Agusta, I. Ernawati, and A. Muliawati, “Prediksi pergerakan harga saham pa-
da sektor farmasi menggunakan algoritma long short-term memory,” Informatik :

Jurnal Ilmu Komputer, vol. 17, no. 2, p. 164, 2021.

[4] S. Nurlaeli and D. Artati, “Analisis kinerja portofolio saham dengan metode sharpe,
treynor, dan jensen,” Jurnal Ilmiah Mahasiswa Manajemen, Bisnis dan Akuntansi

(JIMMBA), vol. 2, no. 6, pp. 972–990, 2020.

[5] D. E. Waluyo, H. W. Kinasih, C. Paramita, D. Pergiwati, R. Nohan, and F. A. Ra-
frastara, “Komparasi dan implementasi algoritma regresi machine learning untuk
prediksi indeks harga saham gabungan,” Jurnal Informatika Jurnal Pengembangan

IT, vol. 9, no. 1, pp. 12–17, 2024.

[6] A. Yusuf, “Prediksi indeks harga saham gabungan (ihsg) menggunakan long short-
term memory,” EPSILON: Jurnal Matematika Murni dan Terapan, vol. 15, no. 2,
pp. 124–132, 2021.

[7] Y. A. Pradana, I. Cholissodin, and D. Kurnianingtyas, “Analisis sentimen pemin-
dahan ibu kota indonesia pada media sosial twitter menggunakan metode lstm dan
word2vec,” Jurnal Pengembangan Teknologi Informasi dan Ilmu Komputer, vol. 7,
no. 5, pp. 2389–2397, 2023.

[8] A. Sunki, C. SatyaKumar, G. S. Narayana, V. Koppera, and M. Hakeem, “Time
series forecasting of stock market using arima, lstm and fb prophet,” MATEC Web

of Conferences, vol. 392, p. 061163, 2024.

[9] G. Rafferty, Forecasting Time Series Data with Facebook Prophet. Packt Publi-
shing, 2021.

[10] I. G. T. Suryawan, I. K. N. Putra, P. M. Meliana, and I. G. I. Sudipa, “Performance
comparison of arima, lstm, and prophet methods in sales forecasting,” Sinkron :

Jurnal dan Penelitian Teknik Informatika, vol. 8, no. 4, pp. 2410–2421, 2024.

62

Analisis Komparatif Peramalan Harga Saham IHSG Menggunakan Long Short-Term Memory (LSTM),
Facebook
Prophet, dan Neural Prophet
NOER AZIZAH PERMATA SONDA, Dr. Eng. Silmi Fauziati, S.T., M.T. ; Dr. Ir. Rudy Hartanto, M.T., IPM.
Universitas Gadjah Mada, 2026 | Diunduh dari http://etd.repository.ugm.ac.id/



[11] N. K. ChikkaKrishna, P. Rachakonda, and T. Tallam, “Short - term traffic predi-
ction using fb-prophet and neural-prophet,” 2022 IEEE Delhi Section Conference

(DELCON), pp. 1–4, 2022.

[12] B. Jange, “Prediksi harga saham bank bca menggunakan prophet,” Journal of Trends

Economics and Accounting Research, vol. 2, no. 1, pp. 1–5, 2021.

[13] M. Muksalmina, G. M. Idroes, and A. Maulana, “Artificial intelligence in islamic
finance: Forecasting stock indices with neural prophet,” Indatu Journal of Manage-

ment and Accounting, vol. 2, no. 2, pp. 68–80, 2024.

[14] D. Madaan, T. Gupta, L. Rani, and A. K. Sahoo, “Comparative study of cnn and
lstm on short-term future stock price prediction,” Proceedings of Data Analytics

and Management, vol. 2, pp. 141–157, 2024.

[15] S. B. Kwarteng and P. A. Andreevich, “Comparative analysis of arima, sarima and
prophet model in forecasting,” Research Development, vol. 5, no. 4, pp. 110–120,
2024.

[16] I. M. Akhmad and C. R. Damayanti, “Perbedaan saham blue chip dan non blue
chip: Analisis volume perdagangan dan return saham atas kebijakan stock split,”
JURNAL BISNIS STRATEGI, vol. 30, no. 2, pp. 139–153, 2021.

[17] S. S. Sebo, “Pengaruh inflasi, nilai tukar, suku bunga, dan volume transaksi terha-
dap harga saham perusahaanpada kondisi pandemi covid-19,” Jurnal Akuntansi dan

Perpajakan, vol. 6, no. 2, pp. 113–126, 2020.

[18] M. Yurtsever, “Gold price forecasting using lstm, bi-lstm and gru,” European Jour-

nal of Science and Technology, vol. 1, no. 31, pp. 341–347, 2021.

[19] Q. Huang, “Forecasting stock prices using multi-macroeconomic regressors based
on the facebook prophet model,” BCP Business Management, vol. 25, pp. 231–242,
2022.

[20] P. Suwannawach, K. Jakor, N. Teeravech, and C. Sitikornchayarpong, “The compa-
rison of missing value imputation for price index forecasting based on arima model,”
pp. 1–6, 2024.

[21] M. A. Alshara, “Stock forecasting using prophet vs. lstm model applying time-
series prediction,” IJCSNS International Journal of Computer Science and Network

Security, vol. 22, no. 2, pp. 185–192, 2022.

[22] N. P. N. Kusuma, “Prediksi harga saham blue chip pada indeks idx30 menggunakan
algoritma reccurent neural network (rnn),” Ekonomi Bisnis, vol. 23, no. 1, pp. 90–
97, 2024.

63

Analisis Komparatif Peramalan Harga Saham IHSG Menggunakan Long Short-Term Memory (LSTM),
Facebook
Prophet, dan Neural Prophet
NOER AZIZAH PERMATA SONDA, Dr. Eng. Silmi Fauziati, S.T., M.T. ; Dr. Ir. Rudy Hartanto, M.T., IPM.
Universitas Gadjah Mada, 2026 | Diunduh dari http://etd.repository.ugm.ac.id/



[23] S. Lu and T. Bao, “Short-term electricity load forecasting based on neuralprophet
and cnn-lstm,” IEE Access, vol. 12, p. 76870–76879, 2024.

[24] D. Dewanta, S. Fauziati, and D. Adhipta, “Optimisasi forecasting dan analisis tren
musiman pada harga saham lq45 dengan facebook prophet dan neural prophet,”
2024.

[25] Y. Iglessya, “Tanggung jawab direksi dalam penetapan pembagian dividen kepada
pemegang saham,” JURNAL NOTARIUS Program Studi Kenotariatan Pascasarjana

UMSU, vol. 2, no. 2, 2023.

[26] Z. Wahyudi, A. Amir, and R. Mas’ud, “Pengaruh return, risiko dan harga saham ter-
hadap minat berinvestasi anggota galeri investasi syariah (gis) uin mataram pada pt.
phintraco securities,” JURNAL SCHEMATA Pascasarjana UIN Mataram, vol. 10,
no. 1, pp. 91–106, 2021.

[27] Y. D. Purwanti and P. Nurastuti, “Pengaruh analisis fundamental dan risiko sistema-
tik terhadap harga saham pada pasar modal syariah,” JURNAL EKONOMI MANA-

JEMEN BISNIS, vol. 1, no. 1, 2020.

[28] F. Angraeni and E. Purwaningsih, “Pengaruh return on asset, earning per share, dan
total arus kas terhadap harga saham,” Akselerasi, vol. 4, no. 2, pp. 53–66, 2022.

[29] S. Anam, “Pengaruh kinerja dan volume perdagangan terhadap harga saham peru-
sahaan pada industri perbankan,” Akuntansi dan Teknologi Informasi, vol. 14, no. 2,
pp. 1–16, 2012.

[30] N. Wati and A. Puspitaningtyas, “Pengaruh volume perdagangan saham, tingkat
inflasi dan nilai tukar terhadap volatilitas harga saham sub sektor batu bara yang
terdaftar di bursa efek indonesia,” Jurnal Manajemen Bisnis Krisnadwipayana,
vol. 11, no. 2, 2023.

[31] T. N. Rahayu, “Pengaruh tingkat suku bunga, nilai tukar rupiah dan volume perda-
gangan saham terhadap harga saham perusahaan manufaktur,” PARADOKS : Jurnal

Ilmu Ekonomi, vol. 2, no. 2, pp. 355–46, 2019.

[32] H. Handika, A. Damajanti, and R. Rosyati, “Faktor penentu fluktuasi pergerakan
indeks harga saham gabungan (ihsg) di bursa efek indonesia (bei),” Solusi, vol. 19,
no. 3, 2021.

[33] M. D. Prasada and I. R. D. Pangestuti, “Analisis pengaruh harga minyak mentah
dunia, harga batubara, harga emas, inflasi, dan nilai tukar terhadap ihsg,” DIPONE-

GORO JOURNAL OF MANAGEMENT, vol. 11, no. 6, 2022.

64

Analisis Komparatif Peramalan Harga Saham IHSG Menggunakan Long Short-Term Memory (LSTM),
Facebook
Prophet, dan Neural Prophet
NOER AZIZAH PERMATA SONDA, Dr. Eng. Silmi Fauziati, S.T., M.T. ; Dr. Ir. Rudy Hartanto, M.T., IPM.
Universitas Gadjah Mada, 2026 | Diunduh dari http://etd.repository.ugm.ac.id/



[34] N. A. D. D. Arnaya and I. B. A. Purbawangsa, “Comparative study of portfolio gro-
up performance of blue chips and small chips shares on the indonesia stock excha-
nge,” American Journal of Humanities and Social Sciences Research (AJHSSR),
vol. 4, no. 8, pp. 303–309, 2020.

[35] M. R. Awaluzi and N. K. Maharani, “Pengaruh return on asset, debt to equity ra-
tio dan cash dividend terhadap nilai kapitalisasi pasar,” Al Qalam: Jurnal Ilmiah

Keagamaan dan Kemasyarakatan, vol. 16, no. 2, 2022.

[36] M. S. Sijabat and L. Yuliana, “Analisis pengaruh pdb dan rasio keuangan terhadap
harga saham perusahaan big-cap sektor properti yang terdaftar di bei pada masa pan-
demi tahun 2020,” Seminar Nasional Official Statistics, no. 1, pp. 483–496, 2021.

[37] A. S. Wahyudi, B. Beny, and D. Daniel, “Analisis pengaruh kapitalisasi pasar dan
rasio keuangan terhadap return saham,” Media Bisnis, vol. 12, no. 1, pp. 9–16, 2020.

[38] M. H. Maulana, “Python bahasa pemograman yang ramah bagi pemula,” JISCO

(Journal of Information System and Computing), vol. 2, no. 2, pp. 73–78, 2024.

[39] A. P. Candra, “Analisis data menggunakan python: Memperkenalkan pandas dan
numpy,” Journal of Information System and Education Development, vol. 3, no. 1,
pp. 11–16, 2025.

[40] A. F. Nugraha, “Analisis runtun waktu kesenjangan pendidikan sekolah menengah
atas di jawa barat (2021-2023),” DIGITAL POLICY INSIGHTS: Advances in Data

Mining and Digital Governance, vol. 1, no. 2, 2025.

[41] H. T. Setyoko, A. R. M. likh, and V. P. Ramadhan, “Analisis komparatif metode
dekomposisi aditif dan multiplikatif dalam memprediksi penjualan pada industri
fashion,” Journal of Information System and Application Development, vol. 3, no. 1,
pp. 21–30, 2025.

[42] M. Hecht and S. Zitzmann, “Sample size recommendations for continuous-time
models: Compensating shorter time series with larger numbers of persons and vice
versa,” 28, vol. 2, p. 229–236, 2020.

[43] I. K. Hasan and I. Djakaria, “Perbandingan model hybrid arima-nn dan hybrid
arima-garch untuk peramalan data nilai tukar petani di provinsi gorontalo,” Jurnal

Statistika dan Aplikasinya, vol. 5, no. 2, pp. 155–165, 2021.

[44] S. N. Azizah and J. Hernadi, “Peramalan data runtun waktu menggunakan metode
wavelet-var,” Jurnal Ilmiah Matematika, vol. 7, no. 2, 2020.

65

Analisis Komparatif Peramalan Harga Saham IHSG Menggunakan Long Short-Term Memory (LSTM),
Facebook
Prophet, dan Neural Prophet
NOER AZIZAH PERMATA SONDA, Dr. Eng. Silmi Fauziati, S.T., M.T. ; Dr. Ir. Rudy Hartanto, M.T., IPM.
Universitas Gadjah Mada, 2026 | Diunduh dari http://etd.repository.ugm.ac.id/



[45] A. Waldira, A. Hoyyi, and D. Ispriyanti, “Prediksi jumlah keberangkatan penum-
pang pesawat terbang menggunakan model variasi kalender dan deteksi outlier (stu-
di kasus di bandara soekarno-hatta)„” Jurnal Gaussian, vol. 9, no. 3, pp. 336–345,
2020.

[46] N. O. Syamsiah and I. Purwandani, “Penerapan metode stacking untuk mening-
katkan akurasi hasil peramalan konsumsi listrik,” Journal of System and Computer

Engineering, vol. 4, no. 1, pp. 15–25, 2023.

[47] A. Syaifudin, R. Risqiati, and N. H. W. Hapsoro, “Implementasi exploratory data
analysis untuk analisis data lemak tubuh,” IC-Tech, vol. 20, no. 1, pp. 1–10, 2025.

[48] N. Muhammad and N. Ghufron, “Implementasi model gated recurrent unit (gru)
atau extreme gredient boosting (xgboost) untuk prediksi harga cryptocurrency ethe-
reum,” Jurnal Rekayasa Sistem Informasi dan Teknologi, vol. 3, no. 1, pp. 209–222,
2025.

[49] S. Sudarman and N. Noviani, “Analisis perbandingan metode forecasting demand
untuk optimasi persediaan bahan baku di dietgo kitchen,” Jurnal Industrial Galuh,
vol. 7, no. 2, pp. 92–99, 2025.

[50] N. P. S. W. Dwipa and S. N. Widyo, “Usulan peramalan (forecasting) produk cylin-
der block ej59 menggunakan metode time series (studi kasus : Pt asian isuzu casting
karawang),” Industrial Engineering Online Journal, vol. 14, no. 4, pp. 240–251,
2025.

[51] M. C. S. Simamora and W. R. Utami, “Forecasting penjualan mainan speedboat
dengan pendekatan time series: Studi kasus di cv. abc,” Talenta Conference Series:

Energy and Engineering (EE), vol. 8, no. 1, pp. 975–981, 2025.

[52] Y. Rawie and M. S. Rofii, “Analisis kebijakan bantuan internasional bencana alam
dalam dinamika ketahanan nasional dengan pendekatan delphi,” Journal of National

Paradigm - Based Resilience Strategy, vol. 1, no. 1, pp. 15–29, 2024.

[53] K. Aulia and L. Amelia, “Analisis sentimen twitter pada isu mental health dengan
algoritma klasifikasi naive bayes,” Jurnal Siliwangi Seri Sains dan Teknologi, vol. 6,
no. 2, 2020.

[54] C. Chen, Q. Zhang, M. H. Kashani, C. Jun, S. M. Bateni, S. S. Band, S. S. Dash,
and K.-W. Chau, “Forecast of rainfall distribution based on fixed sliding window
long short-term memory,” ENGINEERING APPLICATIONS OF COMPUTATIO-

NAL FLUID MECHANICS, vol. 16, no. 1, pp. 248–261, 2022.

66

Analisis Komparatif Peramalan Harga Saham IHSG Menggunakan Long Short-Term Memory (LSTM),
Facebook
Prophet, dan Neural Prophet
NOER AZIZAH PERMATA SONDA, Dr. Eng. Silmi Fauziati, S.T., M.T. ; Dr. Ir. Rudy Hartanto, M.T., IPM.
Universitas Gadjah Mada, 2026 | Diunduh dari http://etd.repository.ugm.ac.id/



[55] M. Su, Q. Zhong, and H. Peng, “Regularized multivariate polynomial regression
analysis of the compressive strength of slag-metakaolin geopolymer pastes based
on experimental data,” Construction and Building Materials, vol. 303, 2021.

[56] Y. Sun, J. Li, Y. Xu, T. Zhang, and X. Wang, “Deep learning versus conventional
methods for missing data imputation: A review and comparative study,” Expert

Systems with Applications, vol. 227, 2023.

[57] W. Sudrajat and I. Cholid, “K-nearest neighbor (k-nn) untuk penanganan missing
value pada data umkm,” Jurnal Rekayasa Sistem Informasi dan Teknologi, vol. 1,
no. 2, pp. 54–63, 2023.

[58] F. A. Kusuma and B. Prasetyo, “Pemodelan klasifikasi anemia aplastik menggu-
nakan teknik oversampling dan k-nearest neighbors,” JITET (Jurnal Informatika

dan Teknik Elektro Terapan), vol. 12, no. 3, 2024.

[59] P. P. Allorerung, A. Erna, M. Bagussahrir, and S. Alam, “Analisis performa normali-
sasi data untuk klasifikasi k-nearest neighbor pada dataset penyakit,” JISKA (Jurnal

Informatika Sunan Kalijaga), vol. 9, no. 3, pp. 178–191, 2024.

[60] D. A. Nasution, H. H. Khotimah, and N. Chamidah, “Perbandingan normalisasi data
untuk klasifikasi wine menggunakan algoritma k-nn,” CESS (Journal of Computer

Engineering System and Science), vol. 4, no. 1, pp. 78–82, 2019.

[61] S. Zaheer, N. Anjum, S. Hussain, A. D. Algarni, J. Iqbal, S. Bourouis, and S. S.
Ullah, “A multi parameter forecasting for stock time series data using lstm and deep
learning model,” MDPI, 2023.

[62] P. L. Seabe, C. R. B. Moutsinga, and E. Pindza, “Forecasting cryptocurrency prices
using lstm, gru, and bi-directional lstm: A deep learning approach,” MDPI, 2023.

[63] T. Feng, Z. Zheng, J. Xu, M. Liu, M. Li, H. Jia, and X. Yu, “The comparative
analysis of sarima, facebook prophet, and lstm for road traffic injury prediction in
northeast china,” Front. Public Health, vol. 10, 2022.

[64] F. B. Prakoso, G. Darmawan, and A. Bachrudin, “Penerapan metode facebook pro-
phetuntuk meramalkan jumlah penumpang trans metro bandung koridor 1,” ARMA-

DA : Jurnal Penelitian Multidisiplin, vol. 1, no. 3, pp. 133–147, 2023.

[65] M. Ramadita, Mahmudi, and M. Y. Wijaya, “Rainfall prediction in dki jakarta using
a hybrid model (dwt-svr-prophet),” The Indonesian Journal of Computer Science

(IJCS), vol. 13, no. 5, 2024.

[66] A.-J. Mäkipää, “Forecasting emergency department arrivals with facebook prophet
library,” 2021.

67

Analisis Komparatif Peramalan Harga Saham IHSG Menggunakan Long Short-Term Memory (LSTM),
Facebook
Prophet, dan Neural Prophet
NOER AZIZAH PERMATA SONDA, Dr. Eng. Silmi Fauziati, S.T., M.T. ; Dr. Ir. Rudy Hartanto, M.T., IPM.
Universitas Gadjah Mada, 2026 | Diunduh dari http://etd.repository.ugm.ac.id/



[67] D. Hindarto, F. Hendrata, and M. Hariadi, “The application of neural prophet ti-
me series in predicting rice stock at rice stores,” Journal of Computer Networks,

Architecture and High Performance Computing, vol. 5, no. 2, 2023.

[68] N. Aksoy, A. Yılmaz, G. Bayrak, and M. Koç, “Eliminating meteorological depen-
dencies in solar power forecasting: A deep learning solution with neuralprophet and
real-world data,” IEEE Access, vol. 13, pp. 93 287–93 301, 2025.

[69] S. Dash, S. K. Giri, S. Mallik, S. K. Pani, M. A. Shah, and H. Qin, “Predictive
healthcare modeling for early pandemic assessment leveraging deep auto regressor
neural prophet,” 2024.

[70] O. Triebe, H. Hewamalagec, P. Pilyuginad, N. Laptevb, C. Bergmeirc, and R. Raja-
gopala, “Neuralprophet: Explainable forecasting at scale,” 2021.

68

Analisis Komparatif Peramalan Harga Saham IHSG Menggunakan Long Short-Term Memory (LSTM),
Facebook
Prophet, dan Neural Prophet
NOER AZIZAH PERMATA SONDA, Dr. Eng. Silmi Fauziati, S.T., M.T. ; Dr. Ir. Rudy Hartanto, M.T., IPM.
Universitas Gadjah Mada, 2026 | Diunduh dari http://etd.repository.ugm.ac.id/


