PREDIKSI PERGERAKAN HARGA SAHAM MENGGUNAKAN CONVOLUTIONAL NEURAL NETWORK
SATU DIMENSI
RANDY KUSUMA PUTRA, Afiahayati, S. Kom, M. Cs, Ph. D.

Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA
Abhishek, K., Khairwa, A., Pratap, T. and Prakash, S.(2012). A stock market prediction model
using Artificial Neural Network, Computing Communication & Networking
Technologies (ICCCNT), 2012 Third International Conference on, Coimbatore, pp. 1-
5

Ackermann, N. (2018, September 04). Introduction to 1D Convolutional Neural Networks in
Keras for Time Sequences. Retrieved from
https://blog.goodaudience.com/introduction-to-1d-convolutional-neural-networks-in-

keras-for-time-sequences-3a7ft801a2cf

Chen, J. F., Chen, W. L., Huang, C. P., Huang, S. H. and Chen, A. P. (2016). Financial Time-
Series Data Analysis Using Deep Convolutional Neural Networks, 2016 7th
International Conference on Cloud Computing and Big Data (CCBD), Macau, pp. 87-
92.

Chen, K., Zhou, Y. and Dai, F. (2015) A LSTM-based method for stock returns prediction: A
case study of China stock market, 2015 IEEE International Conference on Big Data
(Big Data), Santa Clara, CA, pp. 2823-2824.

Chen, Kai, Zhou, Y. and Dai F. (2015) A LSTM-based method for stock returns prediction: A
case study of China stock market. [EEE International Conference on Big Data IEEE,
2823-2824

Chen, Sheng & He, Hongxiang. (2018). Stock Prediction Using Convolutional Neural

Network. IOP Conference Series: Materials Science and Engineering.

Galeshchuk, S. (2016). Neural networks performance in exchange rate pre-diction.

Neurocomputing, 172, 446452,

Galeshchuk, Svitlana & Mukherjee, Sumitra. (2017). Deep networks for predicting direction
of change in foreign exchange rates. Intelligent Systems in Accounting, Finance and

Management.

Harris, D. and Harris, S., (2012). Digital Design and ComputerArchitecture, Second Edition.
2nd edn, Morgan Kaufmann Pub-lishers Inc., San Francisco, CA, USA.

Hochreiter and Schmidhuber (1997). LONG SHORT-TERM MEMORY



PREDIKSI PERGERAKAN HARGA SAHAM MENGGUNAKAN CONVOLUTIONAL NEURAL NETWORK
SATU DIMENSI
RANDY KUSUMA PUTRA, Afiahayati, S. Kom, M. Cs, Ph. D.

Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
HH5 gfn%ﬁé, Ehsan & Haratizadeh, Saman. (2018). CNNPred: CNN-based stock market

prediction using several data sources.

Karpathy, A. (2017). Convolutional Neural Networks (CNNs / ConvNets). Retrieved October
6, 2019, from http://cs23 1n.github.io/convolutional-networks/.

Maulidina, Nabilla. (2018). Aplikasi Prediksi Harga Saham Menggunakan Metode Jaringan

Saraf Tiruan Backpropagation

Nelson, D. M. Q., Pereira, A. C. M. and Oliveira R. A., (2017) Stock market's price movement
prediction with LSTM neural networks, International Joint Conference on Neural

Networks (IJCNN), Anchorage, AK, pp. 1419-1426.

Olah, C. (2017, August 27). Understanding LSTM Networks. Retrieved October 6, 2019, from
http://colah.github.io/posts/2015-08-Understanding-LSTMs/.

Pakdaman Naeini, Mahdi & Taremian, Hamidreza & B. Hashemi, Homa. (2010). Stock market

value prediction using neural networks.
Dyoniputri, H. (2017). Dysarthric Speech Classification using CNN and SVM.

Ruiz, Eduardo J., et al. (2012). Correlating financial time series with micro-blogging activity.

ACM, 513-522.

Rumelhart, D. E., Hinton, G. E., and Williams, R. J., (1986), Learning representation by back-

propagationg errors.

Rumelhart, David, E. & Hinton, Geoffrey E. & Williams, Ronald J. (1986). Learning
Representations by Back Propagating Errors. Nature. 323. 533-536. 10.1038/323533a0.

Tsantekidis, A., Passalis, N., Tefas, A., Kanniainen, J., Gabbouj, M. and losifidis, A. (2017).
Forecasting Stock Prices from the Limit Order Book Using Convolutional Neural
Networks, IEEE 19th Conference on Business Informatics (CBI), Thessaloniki, pp. 7-
12.



