
42 
 

DAFTAR PUSTKA 

Alam, A., Anggraeni, G. T., & Anas, M. (2020). The Influence of Determining Factors on 
Islamic Stock Index in Indonesia. 3(1), 1–15. 

Alkhazaalh, A., & Al-zoubi, L. (2021). Epanechnikov-exponential distribution : properties 
and Epanechnikov-Exponential Distribution. 29(1), 13–29. 
https://doi.org/10.2478/gm-2021-0002 

Andriani, M., Hamid, A., & Fakhrizal. (2023). Analisis Pengaruh Inflasi, Produk Domestik 
Bruto, Pertumbuhan Penduduk Dan Sertifikat Bank Indonesia Syariah Terhadap 
Harga Saham (Studi Kasus Perusahaan Properti Dan Real Estate Dalam Indeks 
Saham Syariah Indonesia Tahun 2016-2020). JIM: Jurnal Ilmiah Mahasiswa, 
5(April), 84–98. https://doi.org/10.32505/jim.v5i1.4403 

Andriyani & Armereo. (2016). Pengaruh Suku Bunga, Inflasi, dan Nilai Buku Terhadap 
Harga Saham Perusahaan Indeks Lq45. Jurnal Ilmiah Orasi Bisnis, 15(ISSN 2085-
1375), 44–64. 

Anisa, N., Debataraja, N. N., & Martha, S. (2019). Estimasi Model Regresi Nonparametrik 
Kernel Menggunakan Estimator Nadaraya-Watson. Bimaster : Buletin Ilmiah 
Matematika, Statistika Dan Terapannya, 8(4), 633–638. 
https://doi.org/10.26418/bbimst.v8i4.35870 

Ardiningrum, D. F., & Deliza Henny. (2023). Pengaruh Rasio Keuangan Terhadap Harga 
Saham Pada Perusahaan Yang Terdaftar Di Jakarta Islamic Index (Jii) Tahun 2018 
– 2021. Jurnal Ekonomi Trisakti, 3(1), 1637–1646. 
https://doi.org/10.25105/jet.v3i1.16088 

Asmara, G. D., Zihad, A., Muslim, D., Lutfi, M., & Kurniawan, A. (2024). Analisis Faktor-
Faktor yang Mempengaruhi Nilai Tukar Rupiah Indonesia. 82–94. 

Bursa Efek Indonesia. (2018). Saham Syariah. IDX Syariah. 

Darmawan, I., Siregar, H., Hakim, D. B., & Manurung, A. H. (2021). World Oil Price 
Changes and Inflation in Indonesia: A Nonparametric Regression Approach. 
Signifikan: Jurnal Ilmu Ekonomi, 10(1), 161–176. 
https://doi.org/10.15408/sjie.v10i1.19010 

Fathurahman, M. (2011). Estimasi Parameter Model Regresi Spline Estimation of 
Parameter Spline Regression Model. Jurnal EKSPONENSIAL, 2(1). 

Fitri, R., Suparti, S., & Kartikasari, P. (2023). Peramalan Indeks Jakarta Islamic Index 
(Jii) Dengan Pendekatan Regresi Parametrik Linier Sederhana Dan Regresi 
Nonparametrik Kernel Dilengkapi Gui R-Shiny. Jurnal Gaussian, 12(2), 221–230. 
https://doi.org/10.14710/j.gauss.12.2.221-230 

Halim, S., & Bisono, I. (2006). Fungsi-Fungsi Kernel Pada Metode Regresi 
Nonparametrik Dan Aplikasinya Pada Priest River Experimental Forest’s Data. 
Jurnal Teknik Industri, 8(1), 73–81. 

Hardle, W. (1994). Applied Nonparametric Regression. https://doi.org/10.2307/2533418 

Hardle, W., Muller, M., Sperlich, S., & Werwatz, A. (2004). Nonparametric and 
Semiparametric Models. Springer Science & Business Media. https://doi.org/DOI: 
10.1007/978-3-642-17146-8 



43 
 

Harizahayu. (2021). Estimasi density kernel dengan bandwith yang berbeda. MAp 
Journal. 

Hastie, T. J., & Tibshirani, R. J. (1990). Generalized Additive Models. 

Herawati, N., Setiawan, E., & Nisa, K. (2022). The Nonparametric Kernel Method using 
Nadaraya-Watson, Priestley-Chao and Gasser-Muller Estimators for the Estimation 
of the Rainfall Data in Lampung. International Journal of Mathematics Trends and 
Technology, 68(8), 12–20. https://doi.org/10.14445/22315373/ijmtt-v68i8p502 

Hidayat, R., Budiantara, I. N., Otok, B. W., & Ratnasari, V. (2019). Kernel-Spline 
Estimation of Additive Nonparametric Regression Model. IOP Conference Series: 
Materials Science and Engineering, 546(5). https://doi.org/10.1088/1757-
899X/546/5/052028 

Hosmer, D. W., & Lemeshow, S. (2000). Applied Logistic Regression. John Wiley & Sons, 
New York. 

Islamiyati, A. (2018). Spline Polynomial Truncated dalam Regresi Nonparametrik. Jurnal 
Matematika Statistika Dan Komputasi, 14(1), 54. 
https://doi.org/10.20956/jmsk.v14i1.3538 

Khairunisa, N., & Nazir, N. (2022). Pengaruh Leverage, Kebijakan Dividen Dan Ukuran 
Perusahaan Terhadap Volatilitas Harga Saham. Jurnal Ekonomi Trisakti, 2(2), 833–
844. https://doi.org/10.25105/jet.v2i2.14419 

Latifatunnisa, & Sudarsono, H. (2024). Macroeconomic Variables and the Indonesian 
Sharia Stock Index. Journal of Islamic Economics and Finance Studies, 5(2), 273–
291. 

Mustafa, M. Y., & Algamal, Z. Y. (2021). Smoothing parameter selection in kernel 
nonparametric regression using bat optimization algorithm. Journal of Physics: 
Conference Series, 1897(1). https://doi.org/10.1088/1742-6596/1897/1/012010 

Nasution, D. A., Khotimah, H. H., & Chamidah, N. (2019). Perbandingan Normalisasi 
Data untuk Klasifikasi Wine Menggunakan Algoritma K-NN. CESS (Journal of 
Computer Engineering System and Science), 4(1), 78–82. 
http://export.arxiv.org/pdf/2105.04134 

Nida, R. S., Ghassani, A., Amaroh, S., & Zou, G. (2023). Price Fluctuations of the 
Indonesian Sharia Stock Index (ISSI) Influenced by Inflation, FED Rate and BI Rate. 
Sharia Oikonomia Law Journal, 1(2), 136–149. 
https://doi.org/10.55849/solj.v1i2.179 

Nofrianto, & Arif, F. M. (2023). Domestic and International Macroeconomic Variables on 
Indonesian Sharia Stock Index with Vector Error Correction Model Approach 
Nofrianto 1 , Faqih Muhammad Arif 2 1. Al-Muzara’ah, 11(1), 31–46. 
https://doi.org/10.29244/jam.11.1.31-46 

Nugroho, I., Hidayatullah, M. S., & Jayanti, A. A. (2023). The Effect of Inflation, Exchange 
Rate, and BI Rate on the Indonesian Sharia Stock Index. Journal of Islamic 
Economics and Finance Studies Volume, 4(1), 114–132. https://doi.org/DOI. 
http://dx.doi.org/10.47700/jiefes.v4i1.5804 ISSN 

Nur, S., & Fatwa, N. (2022). Analisis Pengaruh Indikator Makroekonomi terhadap Indeks 
Saham Syariah Indonesia. Jurnal Tabarru’: Islamic Banking and Finance, 5(June 



44 
 

2021). 

Nurjaina, M., Abapihi, B., & Yahya, I. (2022). Estimator Kurva Priestley Chao 
Menggunakan Fungsi Kernel Triangle Untuk Data Rata-Rata Bulanan Bilangan 
Sunspot Matahari. Seminar Nasional Sains …, April, 50–55. 
https://ejournal.unsrat.ac.id/index.php/sinta6/article/view/41870%0Ahttps://ejourna
l.unsrat.ac.id/index.php/sinta6/article/viewFile/41870/37126 

Octavia, D. H., Auliarani, A., Siswanto, S., & Kalondeng, A. (2024). Modeling 
Determinants of Composite Stock Price Index Based on Multivariable 
Nonparametric Penalized Spline Regression Model alized Spline. Jurnal 
Matematika, Statistika Dan Komputasi, 20(3), 497–512. 
https://doi.org/10.20956/j.v20i3.32145 

Permana, I., & Salisah, F. N. S. (2022). The effect of Data Normalization on the 
Perfomance of the Classification Result of the Backpropagation Algorithm. 
Indonesian Journal of Informatic Research and Software Engineering (IJIRSE), 
2(1), 67–72. https://doi.org/10.57152/ijirse.v2i1.311 

Puspitasari, I., Suparti, & Wilandari, Y. (2012). Analisis Indeks Harga Saham Gabungan 
(IHSG) dengan Menggunakan Model Regresi Kernel. Jurnal Gaussian, 1(1), 93–
102. https://ejournal3.undip.ac.id/index.php/gaussian/article/view/577/579 

Putri, S. A., Aristya, A. R., Janad, N. A., Tadale, Y. N., & Handayani, L. (2022). Estimator 
Nadaraya-Watson dengan Fungsi Kernel Normal dan Fungsi Kernel Kuadratik. 
Journal of System and Computer Engineering (JSCE), 3(1), 206–219. 

Qasim, O. S., & Algamal, Z. Y. (2020). Feature selection using different transfer functions 
for binary bat. International Journal of Mathematical, Engineering and Management 
Sciences, 5(4), 697–706. https://doi.org/10.33889/IJMEMS.2020.5.4.056 

Rachmawati, M., & Laila, N. (2015). Faktor Makro Ekonomi Yang Mempengaruhi 
Pergerakan Harga Saham Pada Indeks Saham Syariah Indonesia (ISSI) di Bursa 
Efek Indonesia (BEI). Jurnal Ekonomi Syariah Teori Dan Terapan, 2(11), 928. 
https://doi.org/10.20473/vol2iss201511pp928-942 

Rumlawang, F. Y., Aulele, S. N., & Kasim, N. (2018). Penentuan Model Regresi 
Nonparametrik Spline Pada Data Pertumbuhan Balita Di Desa Nania Provinsi 
Maluku Tahun 2013-2014. Barekeng: Jurnal Ilmu Matematika Dan Terapan, 12(1), 
27. https://doi.org/10.30598/vol12iss1pp27-32ar361 

Sahidah, S., Kuzairi, K., & Mardianto, M. F. F. (2022). Estimator Deret Fourier Dalam 
Regresi Nonparametrik Dengan Penalti Untuk Perencanaan Penjualan Produk 
Musiman. Zeta - Math Journal, 7(2), 69–78. 
https://doi.org/10.31102/zeta.2022.7.2.69-78 

Saidi, S., Herawati, N., Nisa, K., & Setiawan, E. (2021). Nonparametric Modeling Using 
Kernel Method for the Estimation of the Covid-19 Data in Indonesia During 2020. 
International Journal of Mathematics Trends and Technology, 67(6), 136–144. 
https://doi.org/10.14445/22315373/ijmtt-v67i6p516 

Sakinah, N., Nurfitra, Ihlasia, N., & Handayani, L. (2022). Modeling of Poverty Level in 
Central Sulawesi Using Nonparametric Kernel Regression Analysis Approach. 
Parameter: Journal of Statistics, 2(3), 11–16. 
https://doi.org/10.22487/27765660.2022.v2.i3.15743 



45 
 

Saputra, J. A., & Listyani, E. (2016). Pemilihan Bandwidth Estimator Nadaraya-Watson 
dengan Tipe Kernel Gaussian pada data Time Series. Jurnal Pendidikan 
Matematika Dan Sains, 13(3), 44–50. 

Setiawan, E., & F Suwarman, R. (2018). Analisis Perbandingan Fungsi Kernel dalam 
Perhitungan Economic Capital untuk Risiko Operasional Menggunakan Bahasa 
Pemrograman Python. Matematika, 17(2), 9–16. 
https://doi.org/10.29313/jmtm.v17i2.4112 

Sholeh, M., & Ekowati, V. M. (2023). The Effect of Inflation Rate and the Indonesian 
Sharia Stock Index (ISSI) on the Growth of Corporate Sukuk in Indonesia (2016-
2021 Period). Journal of Economics, Finance and Management Studies, 06(02), 
574–579. https://doi.org/10.47191/jefms/v6-i2-03 

Suciningtias, S. A., & Khoiroh, R. (2015). Analisis Dampak Variabel Makro Ekonomi 
Terhadap Indeks Saham Syariah Indonesia. Conference in Business, Acounting, 
and Management, 2, 398–412. 

Suhardi, D. A. (2020). Pergerakan Harga Saham Sektor Properti Bursa Efek Jakarta 
Berdasarkan Kondisi Profitabilitas, Suku Bunga Dan Beta Saham. Jurnal 
Organisasi Dan Manajemen, 3(2), 89–103. 
https://doi.org/10.33830/jom.v3i2.793.2007 

Sukarsa, I. K. G., & Srinadi, I. G. A. M. (2012). Estimator kernel dalam model regresi 
nonparametrik. Jurnal Matematika, 2(1), 19–30. 

Sukartaatmadja, I., Khim, S., & Lestari, M. N. (2023). Faktor-faktor Yang Mempengaruhi 
Harga Saham Perusahaan. Jurnal Ilmiah Manajemen Kesatuan, 11(1), 21–40. 
https://doi.org/10.37641/jimkes.v11i1.1627 

Suparti, & Santoso, R. (2023). Analisis Data Time Series Menggunakan Model Kernel : 
Pemodelan Data Harga Saham MDKA. Indonesian Journal of Applied Statistics, 
6(1), 22–32. https://doi.org/https://doi.org/10.13057/ijas.v6i1.79385 

Ures, D. B., Cao, R., & Fernandez, M. F. (2021). Bagging cross-validated bandwidth 
selection in nonparametric regression estimation with applications to large-sized 
samples arXiv : 2105 . 04134v1 [ stat . ME ] 10 May 2021. ArXiv: Methodology. 
http://export.arxiv.org/pdf/2105.04134 

Yang, X. S. (2010). A new metaheuristic Bat-inspired Algorithm. Studies in Computational 
Intelligence, 284, 65–74. https://doi.org/10.1007/978-3-642-12538-6_6 

Yudi Pratama, A. K. (2023). Pengaruh Suku Bunga Dan Nilai Tukar Rupiah (Kurs) 
Terhadap Indeks Harga Saham Gabungan (Ihsg) (Periode Tahun 2020 - 2022). 
Jurnal Kewirausahaan, Akuntansi Dan Manajemen Tri Bisnis, 5(1), 91–109. 
https://doi.org/10.59806/tribisnis.v5i1.249 

Yuliati, I. F., & Sihombing, P. R. (2020). Pemodelan Fertilitas di Indonesia Tahun 2017 
Menggunakan Pendekatan Regresi Nonparametrik Kernel dan Spline. Jurnal 
Statistika Dan Aplikasinya, 4(1), 48–60. https://doi.org/10.21009/jsa.04105 

Zebua, H. I. (2021). Pemodelan Kemiskinan di Sumatera Utara Menggunakan Regresi 
Nonparametrik Kernel dan Splines. Seminar Nasional Official Statistics, 2006, 899–
907. 

Zhao, D., & He, Y. (2015). Chaotic binary bat algorithm for analog test point selection. 



46 
 

Analog Integrated Circuits and Signal Processing, April. 
https://doi.org/10.1007/s10470-015-0548-5 

Zia, N. G., Suparti, & Safitri, D. (2017). Pemodelan Regresi Spline Menggunakan Metode 
Penalized Spline pada Data Longitudianl (Studi Kasus: Harga Penutupan Saham 
LQ45 SektorKeuangan dengan Kurs USD terhadap Rupiah Periode Januari 2011-
Januari 2016). JurnalGaussian, 6, 221–230. 

  


