
 

 

 

93 

 

 

 

DAFTAR PUSTAKA 

[1] Fauziah Ismi and rep no, “Kenali Instrumen Investasi di Pasar Modal 

Indonesia.” Accessed: May 08, 2025. [Online]. Available: 

https://jabarprov.go.id/berita/kenali-instrumen-investasi-di-pasar-modal-

indonesia-17428 

[2] Bank Sinarmas, “5 Jenis Investasi yang Menguntungkan untuk Masa Depan.” 

Accessed: May 08, 2025. [Online]. Available: 

https://www.banksinarmas.com/id/artikel/5-jenis-investasi 

[3] Pasardana, Adi, and Jeffrey Hendrik, “Jumlah Investor Pasar Modal Nyaris 

Tembus 16 Juta.” Accessed: May 25, 2025. [Online]. Available: 

https://pasardana.id/news/2025/4/9/jumlah-investor-pasar-modal-nyaris-

tembus-16-juta/ 

[4] Muhammad Rizky Taufiqurrahman and FTMM NEWS, “Manfaat dan 

Tantangan Material Nikel Indonesia sebagai Bahan Baterai Kendaraan Listrik.” 

Accessed: May 25, 2025. [Online]. Available: https://ftmm.unair.ac.id/manfaat-

dan-tantangan-material-nikel-indonesia-sebagai-bahan-baterai-kendaraan-

listrik/ 

[5] T. Purwanti and CNBC Indonesia, “Hilirisasi Berlanjut, Bisnis Nikel Antam 

Masih Solid.” Accessed: May 08, 2025. [Online]. Available: 

https://www.cnbcindonesia.com/news/20250425143010-4-628771/hilirisasi-

berlanjut-bisnis-nikel-antam-masih-solid 

[6] Anna Suci Perwitasari and Akmalal Hamdhi, “Kinerja Diproyeksi Positif di 

2025, Cek Rekomendasi Saham Aneka Tambang (ANTM).” Accessed: Mar. 

17, 2025. [Online]. Available: https://investasi.kontan.co.id/news/kinerja-

diproyeksi-positif-di-2025-cek-rekomendasi-saham-aneka-tambang-antm 

[7] A. M. Fauzan and A. Karantiti, “Antam catat laba Rp3,85 triliun, capai 

pendapatan tertinggi pada 2024.” Accessed: Apr. 21, 2025. [Online]. Available: 

https://sulteng.antaranews.com/berita/344665/antam-catat-laba-rp385-triliun-

capai-pendapatan-tertinggi-pada-2024 



 

 

 

94 

 

 

 

[8] mkh and CNBC Indonesia, “Antam Jual Emas 13,74 Ton Dalam Tiga Bulan, 

Laba Naik 9 Kali Lipat.” Accessed: May 08, 2025. [Online]. Available: 

https://www.cnbcindonesia.com/market/20250507111931-17-631639/antam-

jual-emas-1374-ton-dalam-tiga-bulan-laba-naik-9-kali-lipat 

[9] Pamela, “Bedah Saham ANTM: Bagaimana Prospeknya di Tahun 2025.” 

Accessed: Mar. 17, 2025. [Online]. Available: https://ajaib.co.id/perbandingan-

performa-saham-antm-dan-mdka-mana-lebih-untung/ 

[10] M. Sarisa, G. Kumar Patra, C. Kuraku, S. Konkimalla, and V. N. Boddapati, 

“Stock Market Prediction Through AI: Analyzing Market Trends With Big Data 

Integration,” vol. 21, no. 4, pp. 1846–1859, 2024, [Online]. Available: 

www.migrationletters.com 

[11] N. Karlsson, “Comparison of linear regression and neural networks for stock 

price prediction for stock price prediction,” 2021. 

[12] Khalis Sofi, Aswan Supriyadi Sunge, Sasmitoh Rahmad Riady, and Antika 

Zahrotul Kamalia, “Perbandingan Algoritma Linear Regression, Lstm, Dan Gru 

Dalam Memprediksi Harga Saham Dengan Model Time Series,” Seminastika, 

vol. 3, no. 1, pp. 39–46, 2021, doi: 10.47002/seminastika.v3i1.275. 

[13] H. Hewamalage, C. Bergmeir, and K. Bandara, “Recurrent Neural Networks for 

Time Series Forecasting: Current Status and Future Directions,” Sep. 2019, doi: 

10.1016/j.ijforecast.2020.06.008. 

[14] A. Puspita Sari, H. Suzuki, T. Kitajima, T. Yasuno, D. Arman Prasetya, and A. 

Rabi’, “Deep convolutional long short-term memory for forecasting wind speed 

and direction,” SICE Journal of Control, Measurement, and System Integration, 

vol. 14, no. 2, pp. 30–38, 2021, doi: 10.1080/18824889.2021.1894878. 

[15] A. Arwansyah, S. Suryani, H. SY, U. Usman, A. Ahyuna, and S. Alam, “Time 

Series Forecasting Menggunakan Deep Gated Recurrent Units,” Digital 

Transformation Technology, vol. 4, no. 1, pp. 410–416, 2022, doi: 

10.47709/digitech.v4i1.4141. 

[16] A. S. Saud and S. Shakya, “Analysis of look back period for stock price 

prediction with RNN variants: A case study on banking sector of NEPSE,” in 



 

 

 

95 

 

 

 

Procedia Computer Science, Elsevier B.V., 2020, pp. 788–798. doi: 

10.1016/j.procs.2020.03.419. 

[17] R. Satria Andromeda and N. Anisa Sri Winarsih, “Sistemasi: Jurnal Sistem 

Informasi Perbandingan Kinerja Metode LSTM dan GRU dalam Prediksi Harga 

Close Cryptocurrency Performance Comparison of LSTM and GRU Methods 

in Predicting Cryptocurrency Closing Prices,” 2025. [Online]. Available: 

http://sistemasi.ftik.unisi.ac.id 

[18] D. Kurniasari, M. E. Nuraini, and R. K. Nisa, “A Case Study: Comparison of 

LSTM and GRU Methods for Forecasting Oil, Non-Oil, and Gas Export Values 

in Indonesia,” vol. 17, no. 2, pp. 127–138, 2024. 

[19] Y. Xiang, “Optimizing Stock Trend Prediction in the Chinese Market: A 

Comparative Study of Machine Learning Models with Bayesian 

Hyperparameter Tuning,” 2025, pp. 599–614. doi: 10.2991/978-94-6463-652-

9_63. 

[20] Ravjot Singh, “GRU Explained: The Simplified RNN Solution for Sequential 

Data.” Accessed: Mar. 18, 2025. [Online]. Available: 

https://ravjot03.medium.com/gru-explained-the-simplified-rnn-solution-for-

sequential-data-c706d0d149c5 

[21] U. Singh, S. Tamrakar, K. Saurabh, R. Vyas, and O. P. Vyas, “Optimizing 

Hyperparameters of Deep Learning Models for Stock Price Prediction,” in 2024 

15th International Conference on Computing Communication and Networking 

Technologies, ICCCNT 2024, Institute of Electrical and Electronics Engineers 

Inc., 2024. doi: 10.1109/ICCCNT61001.2024.10724813. 

[22] C. Fan and X. Zhang, “Stock price nowcasting and forecasting with deep 

learning,” J Intell Inf Syst, pp. 0–19, 2024, doi: 10.1007/s10844-024-00908-2. 

[23] Khalis Sofi, Aswan Supriyadi Sunge, Sasmitoh Rahmad Riady, and Antika 

Zahrotul Kamalia, “Perbandingan Algoritma Linear Regression, Lstm, Dan Gru 

Dalam Memprediksi Harga Saham Dengan Model Time Series,” Seminastika, 

vol. 3, no. 1, pp. 39–46, 2021, doi: 10.47002/seminastika.v3i1.275. 



 

 

 

96 

 

 

 

[24] I. Hariyanti, V. Hafizh, C. Putra, A. R. Raharja, and K. Kunci, “PREDIKSI 

HARGA SAHAM BBCA MENGGUNAKAN METODE LONG SHORT-

TERM MEMORY DAN GATED RECURRENT UNIT,” Jurnal Responsif: 

Riset Sains &, vol. 7, 2025, [Online]. Available: 

https://ejurnal.ars.ac.id/index.php/jti 

[25] S. Handini and E. Astawineru, Teori Porto Folio Dan Pasar Modal Indonesia, 

vol. 2, no. 1. 2020. 

[26] I. M. Adnyana, Manajemen Investasi dan Protofolio. 2020. 

[27] E. P. K. Orpa, E. F. Ripanti, and T. Tursina, “Model Prediksi Awal Masa Studi 

Mahasiswa Menggunakan Algoritma Decision Tree C4.5,” Jurnal Sistem dan 

Teknologi Informasi (JUSTIN), vol. 7, no. 4, p. 272, 2019, doi: 

10.26418/justin.v7i4.33163. 

[28] M. Heru Widiyanto and R. Mayasari, “IMPLEMENTASI TIME SERIES 

PADA DATA PENJUALAN DI GAIKINDO MENGGUNAKAN 

ALGORITMA SEASONAL ARIMA,” 2023. [Online]. Available: 

https://files.gaikindo.or.id/ 

[29]  riza devi Afriana, Metodologi Penelitian Ilmiah, vol. 6, no. November. 2017. 

[30] Arna Fariza, “Analisis Deret Waktu Forecasting,” pp. 1–15, Oct. 2022, 

Accessed: Nov. 27, 2025. [Online]. Available: https://arna.lecturer.pens.ac.id/ 

[31] I. S. Ningrum et al., “Analisa Laporan Keuangan dengan Perhitungan Analisis 

Trend (Index Number Trend Series Analisis) pada PT Timah Tbk (TINS),” 

Jurnal Kendali Akuntansi, vol. 2, no. 3, pp. 219–238, 2024. 

[32] R. R. Sukamdani, D. E. Herwindiati, and T. Sutrisno, “Peramalan Dan 

Penentuan Waktu Pemesanan Kembali Yang Optimal Dengan Metode 

Exponential Smoothing Dan Metode Economic Order Quantity (Studi Kasus 

Sumber Makmur),” Jurnal Ilmu Komputer dan Sistem Informasi, vol. 8, no. 2, 

p. 291, 2020, doi: 10.24912/jiksi.v8i2.11538. 

[33] S. Jung, J. Moon, S. Park, and E. Hwang, “An attention-based multilayer gru 

model for multistep-ahead short-term load forecasting,” Sensors, vol. 21, no. 5, 

pp. 1–20, Mar. 2021, doi: 10.3390/s21051639. 



 

 

 

97 

 

 

 

[34] C. Alkahfi, A. Kurnia, and A. Saefuddin, “Perbandingan Kinerja Model 

Berbasis RNN pada Peramalan Data Ekonomi dan Keuangan Indonesia,” 

MALCOM: Indonesian Journal of Machine Learning and Computer Science, 

vol. 4, no. 4, pp. 1235–1243, Jul. 2024, doi: 10.57152/malcom.v4i4.1415. 

[35] I. D. Mienye, T. G. Swart, and G. Obaido, “Recurrent Neural Networks: A 

Comprehensive Review of Architectures, Variants, and Applications,” 

Information, vol. 15, no. 9, p. 517, Aug. 2024, doi: 10.3390/info15090517. 

[36] Cahya Alkahfi, “Bayesian Optimization: Teori dan Intuisi.” 

[37] J. Wu, X. Y. Chen, H. Zhang, L. D. Xiong, H. Lei, and S. H. Deng, 

“Hyperparameter optimization for machine learning models based on Bayesian 

optimization,” Journal of Electronic Science and Technology, vol. 17, no. 1, pp. 

26–40, Mar. 2019, doi: 10.11989/JEST.1674-862X.80904120. 

[38] D. M. Teixeira and R. S. Barbosa, “Stock Price Prediction in the Financial 

Market Using Machine Learning Models,” Computation, vol. 13, no. 1, Jan. 

2025, doi: 10.3390/computation13010003. 

[39] Hamzah, P. Chrismawan, S. Winardi, and R. Tambunan, “Robust Stock Price 

Prediction using Gated Recurrent Unit (GRU),” International Journal of 

Informatics and Computation (IJICOM), vol. Vol. 5, No.1, Aug. 2023, doi: 

10.35842/ijicom. 

[40] D. I. Puteri, “Implementasi Long Short Term Memory (LSTM) dan 

Bidirectional Long Short Term Memory (BiLSTM) Dalam Prediksi Harga 

Saham Syariah,” Euler : Jurnal Ilmiah Matematika, Sains dan Teknologi, vol. 

11, no. 1, pp. 35–43, May 2023, doi: 10.34312/euler.v11i1.19791. 

[41] William, A. K. Wilham, and S. R. Manalu, “Stocks and models: A comparative 

benchmark of machine learning and deep learning approaches for stock market 

prediction,” Procedia Comput Sci, vol. 269, pp. 1532–1545, 2025, doi: 

10.1016/j.procs.2025.09.095. 

  

  



 

 

 

98 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Halaman ini sengaja dikosongkan 

 

  


