[1]

[7]

[8]

[10]

[11]

169

DAFTAR PUSTAKA

A. Ishadi, Media dan Kekuasaan: Televisi di Indonesia. Jakarta: Kompas,
2014

M. Claretta, “Televisi swasta Jawa Timur dan kuantitas program bermuatan
lokal,” Jurnal Ilmu Komunikasi, vol. 10, no. 1, 2012.

B. Badrus, “Analisis industri televisi lokal swasta TV-9 Jawa Timur,”
Jurnal Komunikasi, vol. 11, no. 1, 2017.

M. Azizah, B. Aryani, and A. Hidayati, "Kualitas Program dan Reliability
Sebagai Kunci Kepuasan dan Loyalitas Pelanggan Media Televisi, " JIMFE
(Jurnal Ilmiah Manajemen Fakultas Ekonomi), vol. 10, no. 2, pp. 221-242,
2024, doi: 10.34203/jimfe.v10i2.10462.

M. S. W. Dewi, W. F. Susanti, S. P. Suwandi, E. D. Wahyuni, A. Faroqi,
and S. Mukaromah, "Prediksi rating program televisi menggunakan metode
ARIMA studi kasus: PT Jawa Pos Media Televisi, " Jurnal Rekayasa Sistem
Informasi dan Teknologi, vol. 2, no. 1, pp. 464-477, Aug. 2024.

K. Sinduwiatmo and S. Rahayu, “Pelestarian budaya campursari dalam
program TVRI Jawa Timur,” Kanal, vol. 6, no. 2, pp. 115-124, 2018, doi:
10.21070/kanal.v6i2.1659.

C. Chatfield, The Analysis of Time series: An Introduction, 6th ed. Boca
Raton, FL, USA: CRC Press, 2003.

G. E. P. Box, G. M. Jenkins, G. C. Reinsel, and G. M. Ljung, Time series
Analysis: Forecasting and Control, 5th ed. Hoboken, NJ, USA: Wiley,
2015.

W. Enders, Applied Econometric Time series, 4th ed. New York, NY, USA:
Wiley, 2014.

R. J. Hyndman and G. Athanasopoulos, Forecasting: Principles and
Practice, 2nd ed. Melbourne, Australia: OTexts, 2018.

R. F. Engle, “Autoregressive conditional heteroscedasticity with estimates
of the variance of United Kingdom inflation,” Econometrica, vol. 50, no. 4,

pp. 987-1007, 1982, doi: 10.2307/1912773.



170

[12]

[13]

[14]

[15]

[16]

[17]

[18]

[19]

[20]

[21]

T. Bollerslev, “Generalized autoregressive conditional heteroskedasticity,”
Journal of Econometrics, vol. 31, no. 3, pp. 307-327, 1986, doi:
10.1016/0304-4076(86)90063-1.

H. Y. Kim and C. H. Won, “Forecasting the volatility of stock price index:
A hybrid model integrating LSTM with multiple GARCH-type models,”
Expert Systems with Applications, vol. 103, pp. 25-37, 2018, doi:
10.1016/j.eswa.2018.03.002.

I. M. A. Dharmaningrat, H. Margaretha, dan K. V. L. Saputra, "Predicting
the Volatility of Jakarta Composite Index Using GARCH and LSTM with
Volume-Up Strategy Approach," Journal of Information Systems
Engineering and Business Intelligence, vol. 11, no. 3, Okt. 2025.

S. Hochreiter and J. Schmidhuber, “Long short-term memory,” Neural
Computation, vol. 9, mno. 8, pp. 1735-1780, 1997, doi:
10.1162/neco.1997.9.8.1735.

F. A. Gers, J. Schmidhuber, and F. Cummins, “Learning to forget: Continual
prediction with LSTM,” Neural Computation, vol. 12, no. 10, pp. 2451—
2471, 2000, doi: 10.1162/089976600300015015.

K. Greff et al., “LSTM: A search space odyssey,” IEEE Transactions on
Neural Networks and Learning Systems, vol. 28, no. 10, pp. 22222232,
2017, doi: 10.1109/TNNLS.2016.2582924.

I. Goodfellow, Y. Bengio, and A. Courville, Deep Learning. Cambridge,
MA, USA: MIT Press, 2016.

B. Lim and S. Zohren, “Time-series forecasting with deep learning: A
survey,” Philosophical Transactions of the Royal Society A, 2021, doi:
10.1098/rsta.2020.0209.

S. Siami-Namini et al., “A comparison of ARIMA and LSTM in forecasting
time series,” n Proc. IEEE ICMLA, 2018, doi:
10.1109/ICMLA.2018.00227.

A. Moghar and M. Hamiche, “Stock market prediction using LSTM
recurrent neural network,” Procedia Computer Science, vol. 170, pp. 1168—

1173, 2020, doi: 10.1016/j.procs.2020.03.049.



[22]

[23]

[24]

[25]

[26]

[27]

[28]

[29]

171

I. Hanif dan R. F. Septiani, "Ensemble Learning For Television Program
Rating Prediction," dalam Digital Next Business Department, Telkom
Indonesia & School of Computer Science, Binus University, Jakarta,
Indonesia, 2021.

Z. Q. Li, “Prediction of online video news audience behavior using LSTM
model,” Journal of Broadcasting & Electronic Media, vol. 68, no. 1, pp.
45-62,2025.

Y. Zhang, “Forecasting the success of television series using machine
learning,” arXiv:1910.12589, 2019.

Y. Wu et al, “A hybrid HAR-LSTM-GARCH model for forecasting
volatility in energy markets,” Journal of Risk and Financial Management,
vol. 19, no. 1, 2026, doi: 10.3390/jrfm19010077.

R. Rahmawanto, “Using an LSTM Neural Network to improve symmetric
and asymmetric GARCH volatility forecast,” ZERO: Jurnal Sains,
Matematika dan Terapan, vol. 6, no. 2, pp. 55-73, 2023.

G. Shani and A. Gunawardana, “Evaluating recommendation systems,” in
Recommender Systems Handbook. Springer, 2011.

H. Wafdayanti, Mustafid, and Suparti, “Prediksi Volatilitas Return
Cryptocurrency  Menggunakan  Model = Asymmetric ~ Generalized
Autoregressive Heteroscedasticity (GARCH),” Jurnal Gaussian, vol. 14,
no. 1, pp. 224-235, Jul. 2025.

M. Al Haris and P. R. Arum, “Prediksi Harga Emas dengan Model
Generalized Autoregressive Conditional Heteroscedasticity (GARCH),”
Jurnal Saintika UNPAM, vol. 3, no. 1, pp. 19-30, 2020.



