UNIVERSITAS
GADJAH MADA

Change Point Detection Using Fuzzy Time Series
NURHAIDA, Prof. Drs. Subanar, Ph.D.; Dr. Abdurakhman, M.Si. ; Prof. Dr. Agus Maman Abadi, M.Si.

Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

REFERENCES

Ahmed, N. K., Atiya, A. F.,, Gayar, N. E., and El-Shishiny, H. (2010). An empirical

comparison of machine learning models for time series forecasting. Econome-
tric Reviews, 29(5-6):594-621.

Anton, H. and Rorres, C. (2014). Elementary Linear Algebra. Wiley, 11th edition.

Ash, R. B. (1972). Real Analysis and Probability. Academic Press, New York.

Athanasopoulos, G., Hyndman, R. J., Song, H., and Wu, D. C. (2011). The tourism

forecasting competition. International Journal of Forecasting, 27(3):822-844.

Bai, J. and Perron, P. (1998). Estimating and testing linear models with multiple

structural changes. Econometrica, 66(1):47-78.

Bartle, R. G. and Sherbert, D. R. (2011). Introduction to Real Analysis. John Wiley

& Sons, Inc.

Basseville, M. and Nikiforov, I. V. (1996). Detection of abrupt changes: theory and

application. Prentice Hall Englewood Cliffs.

Bjorck, A. (1996). Numerical Methods For Least Squares Problems. SIAM, Phila-

delphia.

Box, G., Jenkins, G., Reinsel, G., and Ljung, G. (2015). Time Series Analysis

Forecasting and Control. Wiley.

Brockwell, P. J. and Davis, R. A. (1991). Time Series : Theory and Methods.

Springer Science+Business Media,, New York.

Brockwell, P. J. and Davis, R. A. (2016). Introduction to Time Series and Forecas-

ting Third Edition. Springer International Publishing Switzerland 1996, 2002,
2016.

Brodsky, B. (2017). Change-point analysis in nonstationary stochastic models.

Taylor & Francis Group, Boca Raton.

Brodsky, B. and Darkhovsky, B. S. (1999). Nonparametric Methods in Change-

Point Problems. Kluwer Academic Publishers, London.

Cappelli, C., D’Urso, P., and Di Iorio, F. (2013). Change point analysis of imprecise

time series. Fuzzy Sets and Systems, 225:23-38.

Cappelli, C., Penny, R. N., Rea, W. S., and Reale, M. (2008). Detecting multi-

ple mean breaks at unknown points in official time series. Mathematics and
Computers in Simulation, 78:351 — 356.

101



Change Point Detection Using Fuzzy Time Series

Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

102

Chen, C. and Liu, L.-M. (1993). Joint Estimation of Model Parameters and Out-
lier Effects in Time Series. Journal of the American Statistical Association,
88(421):284-297.

Chen, J. and Gupta, A. K. (2000). Parametric Statistical Change Point Analysis.
Springer Science+Business Media,.

Chen, J. and Gupta, A. K. (2012). Parametric Statistical Change Point Analysis: Wi-
th Application to Genetics, Medicine and Finance. Springer Science+Business
Media,, London.

Chen, S.-M. (1996). Forecasting enrollments based on fuzzy time series. Fuzzy Sets
and Systems, 81(3):311-319.

Darmawijaya, S. (2006). Pengantar Analisis Real. Jurusan Matematika, FMIPA,
UGM, Yogyakarta.

Der, Z. A., McGarvey, M. W., and Shumway, R. H. (2000). Automatic Interp-
retation of Regional Short Periodic Seismic Signals Using The CUSUM-SA
Algorithms. In Proceedings of the 22nd Annual DOD/DOE Seismic Research
Symposium.

Downey, A. B. (2008). A novel changepoint detection algorithm. Applied Microbi-
ology and Biotechnology, pages 1-11.

Hawkins, D. M. (1980). Identification of Outliers. Chapman and Hall, London.

Hawkins, D. M., Qiu, P, and Kang, C. W. (2003). The changepoint model for
statistical process control. Journal of Quality Technology, 35(4):355-366.

Hawkins, D. M. and Zamba, K. D. (2005). Statistical process control for shifts in
mean or variance using a changepoint formulation. Technometrics, 47(2):164—
173.

Huarng, K., Hui-Kuang Yu, T., Moutinho, L., and Wang, Y. (2012). Forecasting
tourism demand by fuzzy time series models. International Journal of Culture,
Tourism and Hospitality Research, 6(4):377-388.

Huarng, K.-H., Moutinho, L., and Yu, T. H.-K. (2007). An Advanced Approach to
Forecasting Tourism Demand in Taiwan. Journal of Travel & Tourism Marke-
ting, 21(4):15-24.

Inclan, C. and Tiao, G. C. (1994). Use of cumulative sums of squares for retros-
pective detection of changes of variance. Journal of the American Statistical
Association, 89(427):913-923.

Kitagawa, G. (2010). Introduction to Time Series Modeling. CRC Press, New York.

NURHAIDA, Prof. Drs. Subanar, Ph.D.; Dr. Abdurakhman, M.Si. ; Prof. Dr. Agus Maman Abadi, M.Si.



UNIVERSITAS
GADJAH MADA

Change Point Detection Using Fuzzy Time Series
NURHAIDA, Prof. Drs. Subanar, Ph.D.; Dr. Abdurakhman, M.Si. ; Prof. Dr. Agus Maman Abadi, M.Si.

Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

103

Kitagawa, G. and Gersch, W. (1985). A smoothness priors time-varying AR coeffi-

cient modeling of nonstationary covariance time series. IEEE Transactions on
Automatic Control, 30(1):48-56.

Kumar, K. and Wu, B. (2001). Detection of change points in time series analysis

with fuzzy statistics. International Journal of Systems Science, 32(9):1185—
1192.

Liang, L. R. and Looney, C. G. (2003). Competitive fuzzy edge detection. Applied

Soft Computing, 3(2):123-137.

Lindfield, G. and Penny, J. (2000). Numerical Methods Using Matlab. Prentice-Hall

Inc, New Jersey.

Loépez-De-Lacalle, J. (2019). tsoutliers R Package for Detection of Outliers in Time

Series.

Lurie, A. M. (1998). Change-point problems in autocorrelated data. Ph.d thesis,

University of Maryland.

Nikiforov, I. V. and Tikhonov, 1. N. (1986). Application of change detection theory

to seismic signal processing.

Pambudi, D., MaCaughey, N., and Smyth, R. (2009). Computable general equili-

brium estimates of the impact of the Bali bombing on the Indonesian economy.
Tourism Management, 30(2):232-239.

Pawitan, Y. (2007). In All Likelihood: Statistical Modelling and Inference Using

Likelihood. Oxford University Press, Inc, New York.

Rea, W. S. (2008). The Application of Atheoretical Regression Trees to Problems in

Time Series Analysis. Dissertation, University of Canterbury.

Ross, G. J. (2015). Parametric and Nonparametric Sequential Change Detection in

R : The cpm Package. Journal of Statistical Software, 66(3):1-20.

Shao, J. (1999). Mathematical Statistics. Springe-Verlag New York, Inc, New York,

2nd edition.

Shi, X., Gallagher, C., Lund, R., and Killick, R. (2021). A Comparison of Single

and Multiple Changepoint Techniques for Time Series Data.

Shmueli, G. and Lichtendahl Jr, K. C. (2016). Practical Time Series Forecasting

with R. Axelrod Schnall Publishers.

Singh, P. (2017). A brief review of modeling approaches based on fuzzy time series.

International Journal of Machine Learning and Cybernetics, 8(2):397-420.



Change Point Detection Using Fuzzy Time Series
NURHAIDA, Prof. Drs. Subanar, Ph.D.; Dr. Abdurakhman, M.Si. ; Prof. Dr. Agus Maman Abadi, M.Si.

Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS

GADJAH MADA
104

Singh, P. and Borah, B. (2013). An efficient time series forecasting model ba-
sed on fuzzy time series. Engineering Applications of Artificial Intelligence,
26(10):2443-2457.

Smyth, R., Nielsen, I., and Mishra, V. (2009). ’I’ve been to Bali too’ (and I wi-
11 be going back): are terrorist shocks to Bali’s tourist arrivals permanent or
transitory? Applied Economics, 41(1367-1378).

Song, Q. and Chissom, B. S. (1993a). Forecasting enrollments with fuzzy time
series — Part I. Fuzzy Sets and Systems, 54(1):1-9.

Song, Q. and Chissom, B. S. (1993b). Fuzzy time series and its models. Fuzzy Sets
and Systems, 54:269-277.

Tartakovsky, A., Nikiforov, 1., and Basseville, M. (2014). Sequential analysis:
Hypothesis testing and changepoint detection. CRC Press.

Theodor, P. (2011). Detection and Diagnosis of Model Parameter and Noise Va-
riance Changes with Application in Seismic Signal Processing. Mechanical
Systems and Signal Processing, 25:1598-1616.

Tsay, R. S. (1988). Outliers, Level Shifts, and Variance Changes in Time Series.
Journal of Forecasting, 7:1-20.

Tseng, Y. H., Durbin, P., and Tzeng, G. H. (2002). Using a fuzzy piecewise regres-
sion analysis to predict the nonlinear time-series of turbulent flows with auto-
matic change-point detection. Flow, Turbulence and Combustion, 67(2):81—
106.

Wang, L.-X. (1997). A Course in Fuzzy Systems and Control. Prentice-Hall Inc.

Wei, W. W. S. (2006). Time Series Analysis Univariat and Multivariate Methods.
Pearson Education, Inc, Boston.

Wu, B. (1999). Application of fuzzy time series analysis to change periods dete-
ction. In FUZZ-IEEE’99. 1999 IEEE International Fuzzy Systems. Conference
Proceedings (Cat. No.99CH36315), volume 2, pages 697-702 vol.2.

Wu, B. and Chen, M. H. (1999). Use of fuzzy statistical technique in change periods
detection of nonlinear time series. Applied Mathematics and Computation,
99(2-3):241-254.

Yu, G., Schwartz, Z., and Humphreys, B. R. (2007). Data patterns and the accuracy
of annual tourism demand forecasts. Tourism Analysis, 12(1-2):15-26.

Zimmermann, H. J. (2010). Fuzzy set theory. Advanced Review, 2.



