DAFTAR PUSTAKA

Banh, L., & Strobel, G. (2024). Generative artificial intelligence. Electronic Markets, 33(1),
1-17. https://doi.org/10.1007/s12525-023-00680- 1

Cahyani, N. N. M., & Mahyuni, L. P. (2020). Akurasi Moving Average Dalam Prediksi
Saham Lqg45 Di Bursa Efek Indonesia. E-Jurnal Manajemen Universitas Udayana,
97), 2769-2789.

Cai, Y., Song, Z., Sun, G., Wang, J., Guo, Z., & Zuo, Y. (2019). On Visualization Analysis
of Stock Data. Journal on Big Data, 1(3), 135-144.
https://doi.org/10.32604/jbd.2019.08274

Cerqueira, V., Torgo, L., & Mozeti¢, 1. (2020). Evaluating time series forecasting models :
an empirical study on performance estimation methods. Machine Learning, 109(11),
1997-2028. https://doi.org/10.1007/s10994-020-05910-7

Chai, T., & Draxler, R. R. (2014). Root Mean Square Error ( RMSE ) Or Mean Absolute
Error ( MAE )? — Arguments Against Avoiding RMSE In The Literature. Geoscientific
model development, 7(3), 1247-1250. https://doi.org/10.5194/gmd-7-1247-2014

Chicco, D., Matthijs, J. W., & Jurman, G. (2021). The Coef Fi Cient Of Determination R-
Squared Is More Informative Than SMAPE , MAE , MAPE , MSE And RMSE In
Regression ~ Analysis  Evaluation.  Peerj  computer  science, 1-24.
https://doi.org/10.7717/peerj-cs.623

Chung, K., & Bellotti, A. (2021). Evidence and Behaviour of Support and Resistance Levels
in Financial Time Series.

Dai, W., An, Y., & Long, W. (2021). Price change prediction of Ultra high frequency
financial data based on temporal convolutional network. Procedia Computer Science,
199, 1177-1183. https://doi.org/10.1016/j.procs.2022.01.149

Dwitayanti, Y., Juliadi, E., & Dewi, A. R. S. (2023). Stock Fundamental Analysis and
Investment Decision Making. West Science Journal Economic and Entrepreneurship,
1(10), 465-471.

Dwivedi, Y. K., Hughes, L., Ismagilova, E., Aarts, G., & Coombs, C. (2019).
Multidisciplinary perspectives on emerging challenges, opportunities, and agenda for
research, practice and policy. International Journal of Information Management,
https://doi.org/10.1016/}.1jinfomgt.2019.08.002

Hasanah, P., & Listyaningsih, E. (2024). The Influence Of Profitability Ratio On The Stock
Price Of Companies Listed In The Lg45 Index. Journal of Management and Innovation
Entrepreneurship (JMIE). 1(3), 498-507.

Ho, T.-T., & Huang, Y. (2021). Stock Price Movement Prediction Using Sentiment Analysis
and CandleStick Chart Representation. Sensors, 21(23), 7957.

Huang, W., Wang, H., Wei, Y., & Chevallier, J. (2024). Complex network analysis of global
stock market co - movement during the COVID - 19 pandemic based on intraday open
- high - low - close data. Financial Innovation, 10(1), 1-50,
https://doi.org/10.1186/s40854-023-00548-5

Kemala, P., Lubis, D., Sitio, F. M., & Tampubolon, N. C. (2024). The Role of the Financial
Services Authority as a Strategic Partner for the Progress of the Indonesian Capital
Market Peranan Otoritas Jasa Keuangan Sebagai Mitra Strategis untuk Kemajuan Pasar
Modal Indonesia. Indonesian Journal of Banking and Financial Technology
(FINTECH), 2(2), 91-108.

Kotsiopoulos, T., Sarigiannidis, P., loannidis, D., & Tzovaras, D. (2021). Machine Learning

148



and Deep Learning in Smart Manufacturing : The Smart Grid Paradigm Output values
of Auto Encoders. Computer Science Review, 40(May).

Kurniawan, F. A., & Ramadhani, A. A. (2024). Analisis Teknikal Saham pada Industri
Pertambangan dengan Menggunakan Indikator Pergerakan Tren , MACD , Stochastic
RSI dalam Mengambil Keputusan Investasi. Journal of Management, Accounting, and
Administration, 1(2), 97-113.

Lara-Benitez, P., Carranza-Garcia, M., Luna-Romera, J. M., & Riquelme, J. C. (2020).
Temporal convolutional networks applied to energy-related time series forecasting.
Applied Sciences (Switzerland), applied sciences 10(7), 1-17.
https://doi.org/10.3390/app10072322

Liu, C., & Paterlini, S. (n.d.). Stock Price Prediction Using Temporal Graph Model with
Value Chain Data. MI, 1-19.

Liu, F., Chen, L., Yuanfang, Z., & Feng, Y. (2022). A Prediction Method with Data Leakage
Suppression for Time Series, Electronics, 11(22), 3701.

Lu, Y. (2019). Attificial intelligence : a survey on evolution , models , applications and
future trends. Journal of management analytics, 6(1), 1-29.
https://doi.org/10.1080/23270012.2019.1570365

Mahendra, K., Satyahadewi, N., & Perdana, H. (2022). Analisis teknikal saham
menggunakan indikator moving average convergence divergence (macd). 11(1), 51—
58.

Mahkya, D. Al, Notodiputro, K. A., & Sartono, B. (2022). Extra trees method for stock price
forecasting with rolling origin accuracy evaluation. Media Statistika, 15(1), 36-47.
https://doi.org/10.14710/medstat.15.1.36-47

Martusa, R., Rapina, R., Yunita Banjarnahor, D., Ginting, S. G. A. B., & Yanti, R. Y. F.
(2025). Fundamental And Technical Analysis Of Keen, Pwon, Aces, Goto, Fren Stocks:
Evidence From Indonesia. International Journal of Innovative Technologies in
Economy, 1(49), 0-10. https://doi.org/10.31435/ijite.1(49).2025.2978

Marzi, C., Giannelli, M., Barucci, A., Tessa, C., Mascalchi, M., & Diciotti, S. (2024).
Efficacy of MRI data harmonization in the age of machine learning : a multicenter study
across 36 datasets, Scientific Data, 11(1), 1-27. https://doi.org/10.1038/s41597-023-
02421-7

Maturo, F. (2022). Pooling random forest and functional data analysis for biomedical
signals supervised classification : Theory and application to electrocardiogram data.
Statistics in Medicine, 41(12), 2247-2275. https://doi.org/10.1002/sim.9353

Maturo, F., & Verde, R. (2023). of functional data analysis and tree - based methods. In
Computational Statistics (Vol. 38, Issue 1). Springer Berlin Heidelberg.
https://doi.org/10.1007/s00180-022-01236-1

Mendrofa, A. G., Wibowo, S., & Putra, D. D. (2024). Tantangan Utama Pasar Modal
Indonesia : Analisis Permasalahan Dan Upaya Penyelesaiannya, Akuntansi, 3(1), 233-
243.

Milniadi, A. D., & Adiwijaya, N. O. (2023). Analisis Perbandingan Model Arima Dan Lstm
Dalam Peramalan Harga Penutupan Saham. Jurnal limiah Bidang Sosial, Ekonomi,
Budaya, Teknologi, dan Pendidikan, 2(6), 1683-1692.

Miorelli, R., Kulakovskyi, A., Chapuis, B., & Almeida, O. D. (2021). Supervised learning
strategy for classification and regression tasks applied to aeronautical structural
health monitoring problems. Ultrasonics, 113, 106372.

Moor, M., Horn, M., Rieck, B., Roqueiro, D., & Borgwardt, K. (2019). Early Recognition
of Sepsis with Gaussian Process Temporal Convolutional Networks and Dynamic Time
Warping. In Machine learning for healthcare conference (pp. 2-26). PMLR.

149



Nanias, N., Ikhsan, S., & Noviarty, H. (2025). Systematic Literature Review : Analisis
Faktor Yang Mempengaruhi Return Perusahaan Indeks LQ45. Jurnal Ekonomi
Manajemen Sistem Informasi. 6(6), 3878-3890.

Niyogi, D. (2023). A Novel Method Combines Moving Fronts , Data Decomposition and
Deep Learning to Forecast Intricate Time Series. arXiv preprint arXiv:2303.06394.

Olmschenk, G., Zhu, Z., & Tang, H. (2019). Generalizing semi-supervised generative
adversarial networks to regression using feature contrasting. Computer Vision and
Image Understanding, 186, 1-12.

Pelletier, C., Webb, G. 1., & Petitjean, F. (2019). Temporal Convolutional Neural Network
for the Classification of Satellite Image Time Series. Remote Sensing, 11(5), 523.
https://doi.org/10.3390/rs11050523

Petropoulos, F., Goodwin, P., & Fildes, R. (2017). Using a rolling training approach to
improve judgmental extrapolations elicited from forecasters with technical knowledge.
International Journal of Forecasting, 33(1), 314-324.
https://doi.org/10.1016/].ijforecast.2015.12.006

Pratama, F. R., Santoso, B., & Kacung, S. (2025). Prediksi Harga Saham Pt Telkom
Menggunakan Metode Cnn-Lstm. Journal of Information System Management
(JOISM), 7(1), 66-70.

Razzaq, K., & Shah, M. (2025). Machine Learning and Deep Learning Paradigms : From
Techniques to Practical Applications and Research Frontiers. Computers, 14(3), 93.

Rivai, M., & Nugraha, O. S. (2025). Analisis Peramalan Harga Saham Menggunakan
Temporal Convolutional Network : Studi Kasus PT Lippo General Insurance Tbk
Jambura Journal of Probability and Statistics, 6(2), 48-55.

Riyantoko, P. A., Fahruddin, T. M., & Maulida, K. (2020). Analisis Prediksi Harga Saham
Sektor Perbankan Menggunakan Algoritma Long-Short Terms Memory. Seminar
Nasional Informatika (SEMNASIF) (Vol. 1, No. 1, pp. 427-435).

Roihan, A., Sunarya, P. A., & Rafika, A. S. (2020). Pemanfaatan Machine Learning dalam
Berbagai Bidang. Jurnal Khatulistiwa Informatika. 5(1), 490845.

Rorizki, F., Dalimunthe, A., & Silalahi, P. R. (2022). Perkembangan dan Tantangan Pasar
Modal Indonesia. Economic Reviews Journal, 1(2), 147-157.

Rosyidah, N., & Hafi, R. U. (2021). Analisa Teknikal Macd, Rsi, So dan Buy and Hold untuk
Mencapai Return Optimal Saham Jii 30 di Bursa Efek. Jurnal Pasar Modal Dan Bisnis.
3(1), 75-88.

Sandhya, M. D., Lakshmi, T. V., & Adithya, B. (2024). Technical Analysis: Exploring
Technical Indicators. 1640—-1642.

Saraswati, H. (2020). Dampak Pandemi Covid-19 Terhadap Pasar Saham Di Indonesia.
JAD: Jurnal Riset Akuntansi & Keuangan Dewantara, 3(2), 153-163.

Shi, Z., Ibrahim, O., & Hashim, H. 1. C. (2025). Stock Index Prediction Using Temporal
Convolutional Network and Long Short-Term Memory Network Optimized by Genetic
Algorithm. Journal of Wireless Mobile Networks, Ubiquitous Computing, and
Dependable Applications, 16(1), 508-527.
https://doi.org/10.58346/JOWUA.2025.11.030

Su’eb, M., & Rohma, N. (2025). Peran Otoritas Jasa Keuangan ( OJK ) dalam Pasar Uang
dan Modal di Era Digital. Jurnal Penelitian Ilmu Ekonomi Dan Keuangan
Syariah, 3(2), 107-117.

Sukatmo, Nugroho, H. A., Rusanto, B. H., & Soekirno, S. (2025). Performance Comparison
of ID-CNN and LSTM Deep Learning Models for Time Series-Based Electric Power
Prediction. ELKOMIKA: Jurnal Teknik Energi Elektrik, Teknik Telekomunikasi, &
Teknik Elektronika, 13(1), 44.

150



Susilawati, C. D. K. (2012). Analisis Perbandingan Pengaruh Likuiditas , Solvabilitas , dan
Profitabilitas Terhadap Harga Saham pada Perusahaan LQ 45. Jurnal Akuntansi, 4(2),
165-174.

Syahriel, R., Putra, M., Larasati, A., Salsabila, T. T., & Trie, A. (2025). Perbandingan
Algoritma Temporal Convolutional Neural ( TCN ) dan Long Short-term Memory (
LSTM ) untuk Memprediksi Harga Saham Menggunakan Time Series Data. Jurnal
Rekayasa Teknologi Informasi (JURTI), 9(3), 282-292.

Syukur, A. (2021). Prediction of LQ45 Index in Indonesia Stock Exchange : A Comparative
Study of Machine Learning Techniques. [International Journal of Intelligent
Engineering & Systems, 14(1).

Taye, M. M. (2023). Understanding of machine learning with deep learning: architectures,
workflow, applications and future directions. Computers, 12(5), 91

Teck, L. Y., & Thenata, A. P. (2025). Stock Price Prediction Using TCN-GAN Hybrid
Model. Sinkron: jurnal dan penelitian teknik informatika, 9(1), 106-114.

Toromade, A. S., & Chiekezie, N. R. (2024). Forecasting stock prices and market trends
using historical data to aid investment decisions. Finance & Accounting Research
Journal. DOI, 10, 1472. Finance & Accounting Research Journal. DOI, 10, 1472.

Valiant, K., Lukito, Y., & Santosa, R. G. (2019). Sistem Prediksi Harga Saham LQ45
Dengan Random Forest Classifier. Jurnal Terapan Teknologi Informasi, 3(2), 127-136.

Velez, O. L. (2007). The Market ° s Three Directions. 49—61.

Wang, H., Huang, W., & Wang, S. (2021). Forecasting open-high-low-close data contained
in candlestick chart. arXiv preprint arXiv:2104.00581.

Willmott, C. J., & Matsuura, K. (2005). Advantages of the mean absolute error ( MAE ) over
the root mean square error ( RMSE ) in assessing average model performance. Climate
research, 30(1), 79-82.

Xu, Y., Liu, X., Cao, X., Huang, C., Liu, E., Qian, S., Liu, X., Wu, Y., & Dong, F. (2021).
Review Artificial intelligence: A powerful paradigm for scientific research. The
innovation, 2(4).

Yusan, B. O., & Riyadi, S. (2024). Portfolio Optimization : Application and Comparison of
Markowitz Model and Single Index Model on LQ45 Stocks in Indonesia Stock
Exchange. International Journal of Management Science and Application, 3(1), 57-85.

Zhang, J., Feng, L., He, Y., Wu, Y., & Dong, Y. (2023). Temporal Convolutional Explorer
Helps Understand 1D-CNN ’ s Learning Behavior in Time Series Classification from
Frequency Domain. Proceedings of the 32nd ACM International Conference on
Information and Knowledge Management (pp. 3351-3360).

Zulkifli, Z. (2023). Enigma in Economics Investigation into the Fundamental Analysis of
Stock Investment Instruments on the Indonesian Stock Exchange. Enigma in
Economics, 1(1), 6-11.

151



