
1 
 

Daftar Pustaka 

[1] Budiharto, W. (2009). Machine Learning and Computa   tional Intelligence. Yogyakarta: Andi.  

[2] Ekananda, M. (2014). Analisis Time Series untuk Penelitian Ekonomi, Manajemen, dan Akuntansi. Jakarta: 

Mitra Wacana Media.  

[3] Prajnanta, F. (2010). Pertanian - Tanaman Sayur "38 Kiat Sukses Bertanam Cabai di Musim Hujan". 

Jakarta: Penebar Swadaya.  

[4] Hajizadeh, E., Seifi, A., Zarandi, M. F., & Turksen, I. B. (2012). A hybrid modeling approach for forecasting 

the volatility of S&P 500 index return. Expert Systems with Applications, 39(1), 431-436.  

[5] Palit and Popovic, D. (2005). Computational Intelligence in Time Series Forecasting: Theory and 

Engineering Applications. London: Springer  

[6] Tseng, C. H., Cheng, S. T., Wang, Y. H., & Peng, J. T. (2008). Artificial neural network model of the hybrid 

EGARCH volatility of the Taiwan stock index option prices. Physica A: Statistical Mechanics and its 

Applications, 387(13), 3192-3200.  

[7] Lahmiri, S., & Boukadoum, M. (2015). An Ensemble System Based on Hybrid EGARCH-ANN with 

Different Distributional Assumptions to Predict S&P 500 Intraday Volatility. Fluctuation and Noise Letters, 

14(01), 1550001.  

[8] Hajizadeh, E., Seifi, A., Zarandi, M. F., & Turksen, I. B. (2012). A hybrid modeling approach for forecasting 

the volatility of S&P 500 index return. Expert Systems with Applications, 39(1), 431-436.  

[9] Kementrian Pertanian. (2015). Rencana Strategis Kementrian Pertanian Tahun 2015-2019. Kementrian 

Pertanian Republik Indonesia, 2.  

[10] Ditakristy, M. L., Saepudin, D., & Nhita, F. Analisis dan Implementasi Radial Basis Function Neural 

Network Dalam Prediksi Harga Komoditas Pertanian Analysis dan Implementation Of Radial Basis Function 

Neural Network In Forecasting Of Agricultural Commodity Prices.  

[11] Suyanto. (2008). Soft Computing Membangun Mesin Ber-IQ Tinggi. Bandung: Informatika Bandung.  

[12] Widiyati, N. (2009). Penerapan Model GARCH dan Model EGARCH pada Saham Sektor Properti Ketika 

Krisis Ekonomi Dunia. 

 


