[1]

[2]

[3]

[4]

[5]

[6]

[7]

[8]

[9]

[10]

47

DAFTAR PUSTAKA

M. Vijh, D. Chandola, V. A. Tikkiwal, and A. Kumar, “Stock Closing Price
Prediction using Machine Learning Techniques,” Procedia Comput. Sci., vol. 167,
no. 2019, pp. 599-606, 2020, doi: 10.1016/j.procs.2020.03.326.

M. R. Ramdhan Reska Anung Rustam Hidayat Sri Sulasmiati, “Pengaruh analisis
fundamental pendeketan price earning ratio per dalam pengambilan keputusan
investasi saham,” J. Adm. Bisnis (JAB)|Vol, vol. 40, no. 2, 2016.

X. Weng, X. Lin, and S. Zhao, “Stock Price Prediction Based On Lstm And Bert,”
Proc. - Int. Conf. Mach. Learn. Cybern., vol. 2022-Septe, pp. 12-17, 2022, doi:
10.1109/ICMLC56445.2022.9941293.

S. M. Isa, G. Nico, and M. Permana, “Indobert for Indonesian Fake News
Detection,” ICIC Express Lett., vol. 16, no. 3, pp. 289-297, 2022, doi:
10.24507/icicel.16.03.289.

L. Y. Kurniawati, H. Tjandrasa, and 1. Arieshanti, “Prediksi pergerakan harga
saham menggunakan support vector regression,” J. SimanteC, vol. VIII, no. 1, pp.
11-21, 2013.

N. E. Monika and M. W. Yusniar, “Analisis Teknikal Menggunakan Indikator
MACD dan RSI pada Saham JII,” J. Ris. Inspirasi Manaj. dan Kewirausahaan,
vol. 4, no. 1, pp. 1-8, 2020, doi: 10.35130/jrimk.v4i1.76.

L. Zhang, S. Wang, and B. Liu, “Deep learning for sentiment analysis: A survey,”
Wiley Interdiscip. Rev. Data Min. Knowl. Discov., vol. 8, no. 4, pp. 1-25, 2018,
doi: 10.1002/widm.1253.

J. Devlin, M. W. Chang, K. Lee, and K. Toutanova, “BERT: Pre-training of deep
bidirectional transformers for language understanding,” NAACL HLT 2019 - 2019
Conf. North Am. Chapter Assoc. Comput. Linguist. Hum. Lang. Technol. - Proc.
Conf., vol. 1, pp. 4171-4186, 2019.

W. Medhat, A. Hassan, and H. Korashy, “Sentiment analysis algorithms and
applications: A survey,” Ain Shams Eng. J., vol. 5, no. 4, pp. 1093-1113, 2014,
doi: 10.1016/j.asej.2014.04.011.

dkk Mas Raden, “Analisis Sentiment Customer Review Aplikasi Ruang Guru
dengan Metode BERT (Bidirectional Encoder Representations from



[11]

[12]

[13]

[14]

[15]

[16]

[17]

[18]

[19]

[20]

48

Transformers),” Jeisbi, vol. 02, no. 03, pp. 55-62, 2021.

P. A. Riyantoko and dkk, “Analisis Prediksi Harga Saham Sektor Perbankan
Menggunakan Algoritma Long-Short Terms Memory (Lstm),” Semin. Nas. ..., vol.
2020, no. Semnasif, pp. 427-435, 2020, [Online]. Available:
http://www.jurnal.upnyk.ac.id/index.php/semnasif/article/view/4135

M. R. Givari, M. R. Sulaeman, and Y. Umaidah, “Perbandingan Algoritma SVM ,
Random Forest Dan XGBoost Untuk Penentuan Persetujuan Pengajuan Kredit,”
vol. 16, pp. 141-149, 2022.

B. Jange, “Prediksi Harga Saham Bank BCA Menggunakan Prophet,” J. Trends
Econ. Account. ..., vol. 2, no. 1, pp. 1-5, 2021, doi: 10.47065/arbitrase.v3i2.495.
T. W. A. Khairi, R. M. Zaki, and W. A. Mahmood, “Stock Price Prediction using
Technical, Fundamental and News based Approach,” SCCS 2019 - 2019 2nd Sci.
Conf. Comput. Sci., pp. 177-181, 2019, doi: 10.1109/SCCS.2019.8852599.

Y. J. Chen and Y. M. Chen, “A fundamental analysis-based method for stock
market forecasting,” Proc. 2013 Int. Conf. Intell. Control Inf. Process. ICICIP
2013, pp. 354-359, 2013, doi: 10.1109/ICICIP.2013.6568097.

A. Namdari and Z. S. Li, “Integrating Fundamental and Technical Analysis of
Stock Market through Multi-layer Perceptron,” 2018 IEEE Technol. Eng. Manag.
Conf. TEMSCON 2018, pp. 27, 2018, doi: 10.1109/TEMSCON.2018.8488440.
A. Sarkar, A. K. Sahoo, S. Sah, and C. Pradhan, “LSTMSA: A Novel Approach
for Stock Market Prediction Using LSTM and Sentiment Analysis,” 2020 Int.
Conf. Comput. Sci. Eng. Appl. ICCSEA 2020, no. i, pp. 4-9, 2020, doi:
10.1109/ICCSEA49143.2020.9132928.

Z. Zhang, Y. Shen, G. Zhang, Y. Song, and Y. Zhu, “Short-term prediction for
opening price of stock market based on self-adapting variant PSO-Elman neural
network,” Proc. IEEE Int. Conf. Softw. Eng. Serv. Sci. ICSESS, vol. 2017-Novem,
pp. 225-228, 2018, doi: 10.1109/ICSESS.2017.8342901.

danu salam, M. Musaruddin, and H. T. Mokui, “Kombinasi Analisis Teknis Dan
Algoritma Gradient Boosting Untuk Memprediksi Indeks Harga Saham
Gabungan,” pp. 1-6, 2020.

D. Shah, H. Isah, and F. Zulkernine, “Predicting the Effects of News Sentiments



[21]

[22]

[23]

[24]

[25]

49

on the Stock Market,” Proc. - 2018 IEEE Int. Conf. Big Data, Big Data 2018, pp.
47054708, 2019, doi: 10.1109/BigData.2018.8621884.

C. A. Putri, “Analisis Sentiment Review Film Berbahasa Inggris Dengan
Pendekatan Bidirectional Encoder Representations from Transformers,” JATISI
(Jurnal Tek. Inform. dan Sist. Informasi), vol. 6, no. 2, pp. 181-193, 2020, doi:
10.35957/jatisi.v6i2.206.

R. Man and K. Lin, “Sentiment analysis algorithm based on bert and convolutional
neural network,” Proc. IEEE Asia-Pacific Conf. Image Process. Electron. Comput.
IPEC 2021, pp. 769-772, 2021, doi: 10.1109/IPEC51340.2021.9421110.

S. N. Himawan, R. Sohiburoyyan, and 1. Iryanto, “Hyperparameter Tuning on
Graph Neural Network for the Classification of SARS-CoV-2 Inhibitors,” J. Appl.
Informatics Comput.,, wvol. 7, no. 2, pp. 186-191, 2023, doi:
10.30871/jaic.v7i2.6735.

N. L. Chusna, D. Mei, R. Tari, and A. Khumaidi, “Konfigurasi Hyperparameter
Long Short Term Memory untuk Optimalisasi Prediksi Penjualan,” Fakt. Exacta,
vol. 15, no. 4, pp. 1979-276, 2022, doi: 10.30998/faktorexacta.v15i4.15286.
Sabar Sautomo and Hilman Ferdinandus Pardede, “Prediksi Belanja Pemerintah
Indonesia Menggunakan Long Short-Term Memory (LSTM),” J. RESTI
(Rekayasa Sist. dan Teknol. Informasi), vol. 5, no. 1, pp. 99-106, 2021, doi:
10.29207/resti.v5i1.2815.



LAMPIRAN

 PINELITIAN,

OUTUME

TiMzuNE




Adj Close Volume  SkorSentimen

Adj Close Volume SkorSentimen

1 of 1 completed

Close  AdjClase Volume

cumume




Tweet  Sentimen

oumme

SkorSentimen

T @ & B

ration

Tweet  Sentimen
T




