67

DAFTAR REFERENSI

Badan Pengawas Pasar Modal. (2007). Studi Tipologi Investor Reksa Dana di Pasar
Modal Indonesia. July 11, 2010, 7.30 pm.
http://bapepam.go.id/pasar_modal/publikasi pm/studi-2007/tipologi-Investor-RD.pdf.

Bodie, Z. (2008). Investments. Boston: McGraw-Hill.

Bodis, L. (2004). Financial Time series forecasting Using Artificial Neural Networks.

(Master Thesis, Babes-Bolyai University). Proquest Database.

Bursa Efek Indonesia. (2007). Frequently Asked Questions. February 27, 2010.
http://202.155.2.90/faq.asp

Buwana, A. A. (2006). Prediksi Penjualan PT Usaha Varia Beton Menggunakan

Artificial Neural Network. (Graduate Thesis, Institut Teknologi Surabaya).

Chung, Y. C. K. (2006). Modeling South Korea's Economy: Model ARMA(1,1) vs High
Frequency Principal Component Analysis in Forecasting South Korea’s GDP.
(Master Thesis, University of Pennsylvania). Proquest Database.

Cuaresma, J. C. (2004). Macroeconomic Models and Forecasts for Austria. (Master
Thesis, University of Vienna). Proquest Database.

Demuth, H. Hagan, M. (2009). Matlab Neural Network Toolbox Users Guide (Vol. 6):
MathWorks.

Diebold, M. (1995). Comparing Predictive Accuracy. Journal of Business and Economic
Statistics, 13(3).

Fabozzi, Frank J. (2002). The Handbook of Financial Instruments. John Wiley and Sons.

finance.yahoo.com. (2010). Business, Finance, Stock Market, Quotes, News. March 6,

2010, 11.59 am. http://finance.yahoo.com/lookup.

Gershenson, C. (2003). Artificial Neural Networks for Beginners. Journal on University
of Sussex.

Granger, C. (2001). Forecasting Financial Market Volatility. SSRN Working Paper.

Gryc, W. (2006). Neural Network Predictions of Stock Price Fluctuations. SSRN Working
Paper.

Universitas Indonesia
Pendekatan artificial..., Arief Purnama L.K., FE Ul, 2010.



68

Gujarati, D. N. (2003). Basic Econometrics (4 ed.). New York: McGraw-Hill/Irwin.

Hagen, C. (2006). Neural Network and Their Statistical Application. SSRN Working
Paper.

Iskandar, N. F. (2005). An Artificial Neural Network Approach for Short Term Modeling
of Stock Price Index. (Master Thesis, University of Regina). Proquest Database.

Kunst (2004). Evaluating Predictive Accuracy. SSRN Working Paper.

Kurnia, R. (2005). Perkembangan Reksa Dana. July 11, 2010, 7.15 pm.
http://bapepam.go.id/old/layanan/warta/2005 desember/Perkembangan%20Reksa%?2

ODana.pdf.
Lawrence, R. (1997). Using Neural Networks to Forecast Stock Market Prices. SSRN

Working Paper.

McNellis, P. D. (2005). Neural Network in Finance: Gaining Predictive Edge in the
Market. California: Elsevier Academic Press.

Mendelsohn, L. (2007). Preprocessing Data For Neural Networks. June 11, 2010.
Technical Analysis of Stock and Commodities.
http://www.tradertech.com/preprocessing data.asp

Nachrowi, D. Usman, H. (2006). Ekonometrika. Jakarta: Lembaga Penerbit Fakultas

Ekonomi Universitas Indonesia.

Peter, G. Z. (2004). Neural Networks in Business Forecasting. London: Idea Group
Publishing.

Portugal, M. S. (1995). Neural Network versus Time Series Method. Curso de Pos-
Graduacdo em Economia.

Sekaran, U. (2006). Research Method for Business. New York: John Wiley and Sons Inc.

Siang, J. J. (2005). Jaringan Saraf Tiruan dan Pemrogramannya Menggunakan Matlab.
Yogyakarta: Penerbit ANDI.

Sianturi, J. F. H. (1996). Peramalan Harga Saham di Bursa Efek Jakarta. (Master Thesis,
Universitas Indonesia). MMUI Digital Library.

Soderlind, P. (2008). Predicting Stock Price Movements: Regressions versus Economists.
Applied Financial Economic Letters.

Tjung, L. C. (2010). Forecasting Financial Stocks using Data Mining. (Master Thesis,

California State University). Proquest Database.

Universitas Indonesia
Pendekatan artificial..., Arief Purnama L.K., FE Ul, 2010.



69

Tsay, R. (2005). Time Series Model Algorithm. Chicago: University of Chicago.

Van den Goorbergh, R. (1999). Value-at-Risk Analysis of Stock Returns Historical
Simulation, Variance Techniques or Tail Index Estimation. SSRN Working Paper.

Wicaksono, R. (2006). Memprediksi dan Memodelkan Inflasi di Indonesia Dengan
Metode Autoregresif Moving Average (ARIMA), Calendar Variation dan
Feedforward Neural Network. (Master Thesis, Universitas Indonesia). MMUI Digital
Library.

www.bankofcanada.ca. (2010). 10-Year Currency Converter. May 2, 2010, 7.34 pm.

http://bankofcanada.ca/en/rates/exchform.html.

www.tonto.eia.doe.gov. (2010). US Energy Information Administration, Independent
Statistics and Analysis. May 2, 2010, 9.54 pm.
http://tonto.eia.doe.gov/dnav/pet/hist/Leathandler.ashx 7n=PET&s=RWTC&f=D.

www.wikipedia.org. (n.d.). June 23, 2010, 11.43 pm.
http://www.wikipedia.com/wiki/Forecast.
www.usagold.com. (2010). USA Gold Reference Library. May 2, 2010, 8.25 pm.

http://www.usagold.com/reference/prices/2010.html.

Yamin, S. (2009). Teknik Analisis Statistik Terlengkap dengan Software SPSS. Jakarta:
Salemba Infotek.

Yarismal, K. (2010). Daftar Saham yang Masuk Dalam Perhitungan Indeks LQ45
Periode  Februari ~ 2010  s/d  Juli 2010. February 27,  2010.
http://www.idx.co.id/Stocklist/LLQ45/tabid/175/lang/en-US/language/en-
US/Default.aspx

Zhang, G. P. (2004a). Business Forecasting with Artificial Neural Networks. London:
Idea Goup Publishing.
Zhang, G. P. (2004b). A Combined ARIMA and Neural Network Approach for Time

Series Forecasting. London: Idea Group Publishing.

Universitas Indonesia
Pendekatan artificial..., Arief Purnama L.K., FE Ul, 2010.



