[6]

[7]

[10]

[11]

DAFTAR PUSTAKA

Prem S. Mann. Introductory statistics. John Wiley & Sons, 2007.
Sheldon M. Ross. Introduction to probability models. Academic Press, 2014.

Jacques Janssen and Raimondo Manca. Semi-Markov risk models for finance,

insurance and reliability. Springer Science & Business Media, 2007.

Lawrence R. Rabiner. A tutorial on hidden markov models and selected
applications in speech recognition. Proceedings of the IEEE, 77(2):257-286,
1989.

Yingjian Zhang. Prediction of financial time series with Hidden Markov

Models. PhD thesis, Applied Sciences: School of Computing Science, 2004.
Jay H. Heizer and Barry Render. Operations management. Pearson, 2011.

Rob Hyndman, Anne B. Koehler, Keith J. Ord, and Ralph D. Snyder.
Forecasting with exponential smoothing: the state space approach. Springer,

2008.

Douglas C. Montgomery, Cheryl L. Jennings, and Murat Kulahci. Infroduction

to time series analysis-and forecasting. John Wiley & Sons, 2008.

Indonesian-Stock Exchange.-https://www.idx.co.id. Diakses pada 31 Oktober
2018.

John L. Person. Candlestick and Pivot Point Trading Triggers,+ Website:
Setups for Stock, Forex, and Futures Markets, volume 296. John Wiley &
Sons, 2006.

Azmil Zachiroh. Aplikasi Algoritma Forward-Backward dalam Hidden

Markov Model untuk menganalisis tren pasar saham di bursa efek: Studi kasus

80



[14]

[15]

[16]

[17]

di PT Astra Agro Lestari, Tbk. PhD thesis, Universitas Islam Negeri Maulana
Malik Ibrahim, 2015.

Ziyan Farid. Aplikasi Algoritma Viterbi dalam Hidden Markov Model untuk
menganalisis tren pasar saham di bursa efek: Studi kasus di PT Astra Agro
Lestari, Tbk. PhD thesis, Universitas Islam Negeri Maulana Malik Ibrahim,
2015.

Risa Septi Pratiwi and Daryono Budi Utomo. Prediksi indeks saham syariah
indonesia menggunakan model hidden markov. Jurnal Sains dan Seni ITS,

6(2):A39-A44, 2017.

Nguyet Nguyen and Dung Nguyen. Hidden markov model for stock selection.
Risks, 3(4):455-473, 2015.

Rivan Kurniawan. Memilih saham ketika market bearish? ini dia caranya!
https://www.finansialku.com/memillih-saham-market-bearish, 2018. Diakses

pada 10 April 2019.

Kementrian Keuangan RI Badan Kebijakan Fiskal.  Tinjauan Ekonomi,
Keuangan, & Fiskal:-Memperkokoh Fondasi untuk Transformasi Ekonomi ke

Depan, Triwulan 1V 2018. Badan Kebijakan Fiskal, 2018.

Kementrian Keuangan RI Badan Kebijakan Fiskal.  Tinjauan Ekonomi,
Keuangan, & Fiskal: Fiskal yang Solid di Tengah Volatilitas Perekonomian,
Triwulan I11 2018. Badan Kebijakan Fiskal, 2018.

Aditya Gupta and Bhuwan Dhingra. Stock market prediction using hidden
markov models. In 2012 Students Conference on Engineering and Systems,

pages 1-4. IEEE, 2012.

81



[19] Chuanzhong Sun. Implementing trade strategy with hmm model: A practice

on some telecommunication companies. Open Journal of Social Sciences,

6(03):12, 2018.

82



