Daftar Pustaka

[1] Afrianto, R., B., Handayani, T., Arieshanti, 1. 2014. Prediksi Pergerakan
Harga Saham Menggunakan Metode Backpropagation Neural Network.
JurnalSimantec, 3(3), ISSN 2088-2130.

[2] Artha, D., R., Achsani, N., A., & Sasongko. 2014. Analisis Fundamental,
Teknikal, dan Makroekonomi Harga Saham Sektor Pertanian. Jurnal
Manajemen dan Kewirausahaan, 16(2), 175-184.

[3] Chang, C. C., & Lin, C. J. 2001. LIBSVM: A library for support vector
machines. Taipei, Taiwan: National Taiwan University.
<http://www.csie.ntu.edu.tw/?cjlin/libsvm> (version 3.20).

[4] Indonesia Stock Exchange .2010. Buku Panduan Indeks Harga Saham Bursa
Efek Indonesia. Jakarta: PT. Bursa Efek Indonesia.<http://www.idx.co.id/>

[5] Kara, Y., Boyacioglu, M. A., &Baykan, O., K. 2011. Predicting Direction of
Stock Price Index Movement Using Artificial Neural Networks and Support
Vector Machines: The sample of the Istanbul Stock Exchange. Expert
Systems with Applications, 38(5), 5311-5319.

[6] Kim, K., J. 2003. Financial Time Series Using Support Vector Machines.
Neurocomputing, 55, 307-319.

[7] Kotsiantis, S., B. 2007. Supervised Machine Learning: A Review of
Classification Techniques.Informatica, 31, 249-268.

[8] Rusu, V., Rusu, C. 2003. Forecasting Methods and Stock Market Analysis.
Creative Math, 12, 103-110.

[9] Stockcharts.com. Technical Indicators and Overlays. Diperoleh dari
http://stockcharts.com/school/doku.php?id=chart_school:technical_indicators
(diakses tanggal 30 Mei 2015)

[10] Sarle, Warren S. 11l Conditioning in Neural Networks. Cary, NC, USA: SAS
Institute Inc. Diperoleh dari ftp://ftp/sas .com/pub/neural/illcond/illcond.html
(diakses tanggal 31 Juli 2015)

[11] Sukamulja, S. 2005. Analisis Fundamental, Teknikal, dan Program Metastock.
Finance Club Training. Yogyakarta: Universitas Gajah Mada.

[12] Suyanto. 2007. Artificial Intelligence: Searching, Reasoning, Planning, dan
Learning. Bandung: Informatika Bandung.

[13] Timor, M., Dincer, H., & Emir, S. 2012. A Stock Selection Model Based on
Fundamental and Technical Analysis Variables by Using Artificial Neural
Networks and Support Vector Machines. Review of Economics & Finance, 2,
106-122.

[14] Tiphimmala, S. 2014. Forecasting Stock Price Index Using Artificial Neural
Networks in the Indonesian Stock Exchange. Thesis.Yogyakarta: Universitas
Atma Jaya Yogyakarta.

[15] Utami, A., S. 2014. Indeks Harga Saham Gabungan. Makalah. Jember:
Universitas Muhammadiyah Jember.

[16] Yahoo! Finance.  JKSE  Historical Prices. Diperoleh  dari
http://finance.yahoo.com/q/hp?s=%5EJKSE+Historical+Prices (diakses
tanggal 20 Mei 2015)

36



