UNIVERSITAS
GADJAH MADA

Optimisasi Model Peramalan ARIMA menggunakan Algoritme Firefly
ILHAM UNGGARA, Aina Musdholifah, S. Kom., M.Kom., Ph.D.;Anny Kartika Sari, S.Si., M.SQgPh.D.

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

DAFTAR PUSTAKA

Abdollah, K. 2014. A new hybrid Modified Firefly Algorithm and Support Vector

Regressionmodel for accurate Short Term Load Forecasting. Expert
Systems with Applications. Vol. 41 (2014) 6047-6056.

Adah, U. S., 2015. Metode Wavelet Neural Networks Untuk Pemodelan Time

Series Musiman. Universitas Gadjah Mada. Yogyakarta.

Babai, M. Z., Ali, M. M., Boylan, J. E. dan Syntetos, A. A. 2013. Forecasting and

inventory performance in a two-stage supply chain with ARIMA (0,1,1)
demand. Theory and empirical analysis, International Journal of
Production Economics. Vol. 143. Issue 2. Pages 463-471.

Bacanin, N., Ivona, B.,Milan, T. (2013). Firefly Algorithm Applied to Integer

Programming Problems, Megatrend University Belgrade

Chen, K. 2011. Combining linier and nonlinier model in forcasting tourism

demand. Expert Systems with Applications. Vol. 38. Issue 8: 10368-10376.

Deo, R. C., Ghorbani, M. A., Samadianfard, S., Maraseni, T., dan Biazar, M. 2017.

Multi-layer perceptron hybrid model integrated with the firefly optimizer
algorithm for windspeed prediction of target site using a limited set of
neighboring reference station data. Renewable Energy. Vol. 116. Part
A. Pages 309-323.

Edger, V. S., dan Akar, S. 2007. ARIMA forecasting of primary energy demand by

fuel in Turkey. DOI: 10.1016/j.enpo0l.2006.05.009. Source: RePEc.

Farhan, M. 2007. Bayesian Information Criterion (BIC) Dalam Pemilihan Model

Terbaik Feed Forward Neural Network (FFNN) :: Studi Kasus Data Posisi
Dana Simpanan Tabungan Bank Umum Dan BPR Di Propinsi D.IL.
Yogyakarta. Universitas Gadjah Mada.

Fong-Lin, C. 2009. Forecasting tourism demand with ARMA-based methods,

Tourism Management. Vol. 30. Issue 5. Pages 740-751.

Hassani, H., Silva, E. S., Antonakakis, N., Filis, G., dan Gupta, R. 2017.

Forecasting accuracy evaluation of tourist arrivals. Annals of Tourism
Research. Vol. 63. Pages 112-127.

Hikichi, S. E., Salgado, E. G., dan Beijo, L. E. 2017. Forecasting number of ISO

14001 certifications in the Americas using ARIMA models. Journal of



Optimisasi Model Peramalan ARIMA menggunakan Algoritme Firefly
ILHAM UNGGARA, Aina Musdholifah, S. Kom., M.Kom., Ph.D.;Anny Kartika Sari, S.Si., M.Sg9Ph.D.

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Cleaner Production. Vol. 147. Pages 242-253.

Kazem, A., Sharifi, E., Hussain, F. K., Saberi, M., dan Hussain, O. K. 2013. Support
vector regression with chaos-based firefly algorithm for stock market price
forecasting. Applied Soft Computing. Vol. 13. Issue 2. Pages 947-95.

Lee, Y. S., dan Tong, L. 1. 2011. Forecasting time series using a methodology based
on autoregressive integrated moving average and genetic programming,
Knowledge-Based Systems. Vol. 24. Issue 1. Pages 66-72.

Maulana, A. 2014. Penerapan Metode Proyeksi Kecenderungan dengan Regresi
(Pola Linier dan Pola Kuadratis) dan Rata-rata Bergerak (n-3) Studi Kasus
Peramalan Tingkat Kunjungan Wisatawanwan Mancanegara ke Indonesia
Hingga 2025. Jurnal KepariWisatawanan Indonesia. Vol. 9. ISSN 1907-

9409. Kementrian PariWisatawan. Jakarta.

Nie, H., Liu, G., Liu, X., dan Wang, Y. 2012, Hybrid of ARIMA and SVMs for
Short-Term Load Forecasting. Expert Systems with Applications.
https://doi.org/10.1016/j.eswa.2014.03.05.

Nugraha, H. 2013. Pengaruh Particle Swarm Optimization Pada Pelatihan Bobot
Jaringan Syaraf Tiruan Untuk Peramalan Tingkat Inflasi. Universitas
Gadjah Mada. Yogyakarta.

Oliveira, P. J., Steffen, J. L., dan Cheung, P. 2017. Parameter Estimation of
Seasonal Arima Models for Water Demand Forecasting Using the Harmony
Search Algorithm. Procedia Engineering. Vol. 186. Pages 177-185.

Qin, M., Li, Z., dan Du, Z. 2017. Red tide time series forecasting by combining
ARIMA and deep belief network. Knowledge-Based Systems. Vol. 125.
Pages 39-52.

Ramos, P., Santos, N., dan Rebelo, R. 2015. Performance of state space and
ARIMA models for consumer retail sales forecasting. Robotics and
Computer-Integrated Manufacturing. Vol. 34. Pages 151-163.

Rosadi, D. 2014. Analisis Runtun Waktu dan Aplikasinya dengan R. Gadjah
Mada University Press. Yogyakarta.

Sari, Y. 2015. Perbandingan kinerja beberapa model peramalan runtut waktu untuk
variabel kurs di indonesia dengan mengunakan model box jenkins / Arima.
arch da garch periode 3 januari 2000 - 7 juli 2014. Universitas Gadjah
Mada.

Sen, P., Roy, M., dan Pal, P. 2016. Application of ARIMA for forecasting energy



UNIVERSITAS
GADJAH MADA

Optimisasi Model Peramalan ARIMA menggunakan Algoritme Firefly
ILHAM UNGGARA, Aina Musdholifah, S. Kom., M.Kom., Ph.D.;Anny Kartika Sari, S.Si., M.§¢(Ph.D.

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

consumption and GHG emission: A case study of an Indian pig iron
manufacturing organization. Energy. Vol. 116. Part 1. Pages 1031- 1038.

Subanar. 2013. Statistika Matematika. Graha llmu. Yogyakarta.

Ventzislav, 1., dan Lutz, K. 2001. A Practitioner's Guide to Lag-Order Selection for

Vector Autoregressions International Macroeconomics.

Wang, Y., Wang, J., Zhao, G., dan Dong, Y. 2012. Application of residual

modification approach in seasonal ARIMA for electricity demand
forecasting: A case study of China. Energy Policy. Vol. 48. Pages 284-
294,

Yuan, C., Liu, S., dan Fang, Z. 2016. Comparison of China's primary energy

consumption forecasting by using ARIMA (the autoregressive integrated
moving average) model and GM(1,1) model. Energy. Vol. 100. Pages
384-390.

Yang, X. S. 2007. Firefly Algorithms for Multimodal Optimization. Department of

Engineering. University of Cambridge. Trumpington Street. Cambridge
CB2 1PZ. UK.

Zhang, G.P. 2003. Time Series forecasting using hybrid ARIMA and neural

network model. Neurocomputing 50. Pages 159-175.



