[1]

[2]

[3]

[4]

[5]

[6]

[7]

[8]

[9]

[10]

[11]

[12]

[13]

[14]

BIBLIOGRAPHY

R. E. S. A. Rahman and W. T. Subroto, “Pengaruh Motivasi dan
Pengetahuan Terhadap Minat Investasi di Pasar Modal,” vol. 9, no. 2, pp.
112-122, 2022.

D. Soraya et al., “Bridging: Journal of Islamic Digital Economic and
Management PERAN APLIKASI DIGITAL INVESTASI SAHAM
TERHADAP PERTUMBUHAN EKONOMI DI INDONESIA 2022,” vol.
I, no. 1, pp. 250-255, 2023, [Online]. Available:
https://journal.alshobar.or.id/index.php/bridging

B. Laksma Pradana, “Time Series Forecasting of LQ45 Stock Index Using
ARIMA: Insights and Implications,” J. Manag. Account. Bus. Res., vol. 1,
no. 1, pp. 2740, 2025, doi: 10.51170/jmabr.v4i.1.160.

M. Sadikin and R. Agustina, “Analisis Fundamental dan Teknikal Saham
BCA dan BRI (Tahun 2019-2021),” Semin. Nas. Akunt. dan Call Pap., vol.
3, no. 1, pp. 57-67, 2023, doi: 10.33005/senapan.v3il.285.

T. Fadziso, “Overcoming the Vanishing Gradient Problem during Learning
Recurrent Neural Nets ( RNN ),” Asian J. Appl. Sci. Eng., vol. 9, no. 1, pp.
197-208, 2020.

A. Farhadi, A. Zamanifar, A. Alipour, A. Taheri, and M. Asadolahi, “A
Hybrid LSTM-GRU Model for Stock Price Prediction,” IEEE Access, vol.
13, pp. 117594-117618, 2025, doi: 10.1109/ACCESS.2025.3586558.

M. D. Utami and K. Igbal, “Bayesian Optimization for Stock Price
Prediction Using LSTM, GRU, and Hybrid LSTM-GRU, and Hybrid
GRU-LSTM,” Ujme, vol. 13, no. 2, pp. 9—19, 2024, [Online]. Available:
http://journal.unnes.ac.id/sju/index.php/ujme

X. Sha, “Time Series Stock Price Forecasting Based on Genetic Algorithm
(GA)-Long Short-Term Memory Network (LSTM) Optimization,” Adv.
Econ. Manag. Polit. Sci., vol. 91, no. 1, pp. 142-149, 2024, doi:
10.54254/2754-1169/91/20241031.

C. Valsecchi, V. Consonni, R. Todeschini, M. E. Orlandi, F. Gosetti, and
D. Ballabio, “Parsimonious Optimization of Multitask Neural Network
Hyperparameters,” 2021.

L. Franceschi ef al., “Hyperparameter Optimization in Machine Learning,”
2024.

M. Serqueira and E. Bezerra, “A Population-based Hybrid Approach to
Hyperparameter,” 2020.

K. Rajwar, K. Deep, and S. Das, An exhaustive review of the metaheuristic
algorithms for search and optimization: taxonomy, applications, and open
challenges. 2023.

A. Yunita ef al., “Performance analysis of neural network architectures for
time series forecasting : A comparative study of RNN , LSTM , GRU , and
hybrid models,” MethodsX, vol. 15, p. 103462, 2025, doi:
10.1016/.mex.2025.103462.

M. M. Al Haromainy, D. A. Prasetya, and A. P. Sari, “Improving
Performance of RNN-Based Models With Genetic Algorithm Optimization
For Time Series Data,” TIERS Inf. Technol. J., vol. 4, no. 1, pp. 16-24,
2023, doi: 10.38043/tiers.v411.4326.

149



[15]

[16]
[17]

[18]

[19]

[20]

[21]

[22]

[23]

[24]

[25]

[26]

[27]

[28]

[29]

N. Zafar, 1. U. Haq, J.-U.-R. Chughtai, and O. Shafiq, “Applying Hybrid
Lstm-Gru Model Based on Heterogeneous Data Sources for Traffic Speed
Prediction in Urban Areas,” Sensors, vol. 22, no. 9, pp. 1-20, 2022,
[Online]. Available: https://doi.org/10.3390/s22093348

BEIL, “Saham,” 2025, Bursa Efek Indonesia, Jakarta. [Online]. Available:
https://www.idx.co.id/id/produk/saham/

BEI, “Indeks,” 2025, Bursa Efek Indonesia, Jakarta. [Online]. Available:
https://www.idx.co.id/id/produk/indeks/

Muhidin and T. L. Situngkir, “Pengaruh Rasio Profitabilitas Terhadap
Harga Saham Perusahaan Perbankan yang Terdaftar di Bursa Efek
Indonesia pada Tahun 2015 — 2021,” J. Islam. Educ. Manag., vol. 3, pp.
15-27, 2023, doi: 10.47476/manageria.v3il1.2093.

IBM, “What is forecasting?,” 2025, IBM, Armonk, NY. [Online]. Available:
https://www.ibm.com/think/topics/forecasting

B. Labibah, R. G. Guntara, and S. S. Maesaroh, “Kombinasi Inisialisasi
Hyperparameter dan Algoritma Adam untuk Optimasi Model Gated
Recurrent Unit dalam Meramalkan Harga Penutupan Saham Pasca Isu
Boikot,” Build. Informatics, Technol. Sci., vol. 6, no. 3, 2024, doi:
10.47065/bits.v613.6202.

K. Killamsetty et al., “AUTOMATA: Gradient Based Data Subset
Selection for Compute-Efficient Hyper-parameter Tuning,” Adv. Neural
Inf. Process. Syst., vol. 35, pp. 1-20, 2022.

M. R. Pahlawan, “Prediksi Indeks Harga Saham Menggunakan Model
Hibrida Recurrent Neural Network dan Genetic Algorithm,” JATISI (Jurnal
Tek. Inform. dan Sist. Informasi), vol. 9, no. 4, pp. 3619-3631, 2022, doi:
10.35957/jatisi.v914.3065.

K. A. Santoso, B. A. Setiawan, and K. Kusbudiono, “Application of
Genetic Algorithm on Inclusive Labeling of a Graph,” Inpr. Indones. J.
Pure Appl. Math., vol. 4, no. 1, pp. 24-32, 2022, doi:
10.15408/inprime.v4i1.24327.

B. Ghojogh and A. Ghodsi, “Recurrent Neural Networks and Long Short-
Term Memory Networks: Tutorial and Survey,” 2023, [Online]. Available:
http://arxiv.org/abs/2304.11461

D. Chicco, M. J. Warrens, and G. Jurman, “The coefficient of
determination R-squared is more informative than SMAPE , MAE , MAPE
, MSE and RMSE in regression analysis evaluation,” PeerJ Comput. Sci.,
pp. 1-24, 2021, doi: 10.7717/peerj-cs.623.

B. Supri, Rudianto, Abdurohim, B. Mawadah, and H. Ali, “Asian Stock
Index Price Prediction Analysis Using Comparison of Split Data Training
and Data Testing,” vol. 9, no. 4, pp. 1403—-1408, 2023.

E. J. Prasetyo and K. D. Hartomo, “Multi-industry stock forecasting using
GRU-LSTM deep transfer learning method,” vol. 15, no. 2, pp. 150-163,
2023.

C. Chen, J. Twycross, and J. M. Garibaldi, “A new accuracy measure based
on bounded relative error for time series forecasting,” pp. 1-23, 2017.

S. Amar, A. Sudiarso, and M. K. Herliansyah, “The Accuracy
Measurement of Stock Price Numerical Prediction The Accuracy
Measurement of Stock Price Numerical Prediction,” J. Phys. Conf. Ser.,

150



[30]

[31]

[32]

2020, doi: 10.1088/1742-6596/1569/3/032027.

A. Hassanat, K. Almohammadi, E. Alkafaween, and E. Abunawas,
“Choosing Mutation and Crossover Ratios for Genetic Algorithms — A
Review with a New Dynamic Approach,” 2019, doi:
10.3390/info10120390.

V. Ojha, J. Timmis, and G. Nicosia, “Assessing Ranking and Effectiveness
of Evolutionary Algorithm Hyperparameters Using Global Sensitivity
Analysis Methodologies,” 2022.

A. Kato, K. Kojima, M. Nomura, and I. Ono, “A Memetic Algorithm based
on Variational Autoencoder for Black-Box Discrete Optimization with
Epistasis among Parameters,” pp. 2—-5, 2025.

151



This page has been intentionally left blank

152



