
 38 

 

DAFTAR PUSTAKA 

Agustin, R. R. (2019). Penerapan Metode Extended Kalman Filter pada Kasus 
Pertumbuhan Penduduk Kabupaten Jember. 
https://repository.unej.ac.id/xmlui/handle/123456789/113499  

Al-Gounmeein, R., Tahir Ismail, M., Al-Hasanat, B., Awajan, A. M., Shaher Al-Gounmeein 
Member, R., & Al-Hasanat, B. N. (2023). Improving Models Accuracy Using Kalman 
Filter and Holt-Winters Approaches Based on ARFIMA Models.  

Alp, Ö. S., Özbek, L., & Canbaloglu, B. (2023). An analysis of stock market prices by using 
extended Kalman filter: The US and China cases. Investment Analysts Journal, 52(1), 
67–82. https://doi.org/10.1080/10293523.2023.2179160  

Arif Rachman, Elisha Yochanan, Andi Ilham Samanlangi, & Hery Purnomo. (2024). 
METODE PENELITIAN KUANTITATIF, KUALITATIF DAN R&D. CV Saba Jaya 
Publisher. 

Armstrong, J. S. (2001). Principles of Forecasting: A Handbook for Researchers and 
Practitioners. Kluwer Academic Publishers. 

Baidya, R., & Lee, S.-W. (2024). Addressing the Non-Stationarity and Complexity of Time 
Series Data for Long-Term Forecasts. Applied Sciences, 14(11), 4436. 
https://doi.org/10.3390/app14114436 

Baillie, R. T. (1996). Long memory processes and fractional integration in econometrics. 
Journal of Econometrics, 73(1), 5–59. https://doi.org/10.1016/0304-4076(95)01732-
1  

Borrero, J. D., & Mariscal, J. (2022). Predicting Time SeriesUsing an Automatic New 
Algorithm of the Kalman Filter. Mathematics, 10(16). 
https://doi.org/10.3390/math10162915  

Box, G. E. P., Jenkins, G. M., Reinsel, G. C., & Ljung, G. M. (2015). Time Series Analysis: 
Forecasting and Control (5th ed.). 

Chirwa, T. G., & Odhiambo, N. M. (2020). Determinants of gold price movements: An 
empirical investigation in the presence of multiple structural breaks. Resources 
Policy, 69, 101818. https://doi.org/10.1016/j.resourpol.2020.101818  

E. C., N., P. N., O., & U., B. (2025). Application of Kolmogorov-Smirnov Test to Evaluation 
of Population Distrbution by Age in Single Years. Asian Journal of Probability and 
Statistics, 27(2), 1–12. https://doi.org/10.9734/ajpas/2025/v27i2709  

Hamilton, J. D. (1994). Time series analysis. Princeton University Press. 
Hasan, I. K., Janur, M., & Nurwan, N. (2023). Penerapan Model Arfima-Garch 

Menggunakan Variasi Estimasi Parameter Pembeda D Pada Data Long Memory. J 
Statistika: Jurnal Ilmiah Teori Dan Aplikasi Statistika, 16(2), 474–485. 
https://doi.org/10.36456/jstat.vol16.no2.a8041 

Hosking, J. R. M. (1981). Fractional differencing. Biometrika, 68(1), 165–176. 
https://doi.org/10.1093/biomet/68.1.165 

Investing.com. (2025, September 1). Gold Futures Historical Data. Investing.Com. 
https://www.investing.com/commodities/gold-historical-data 



 39 

Jabnabillah, F., & Margina, N. (2022). ANALISIS KORELASI PEARSON DALAM 
MENENTUKAN HUBUNGAN ANTARA MOTIVASI BELAJAR DENGAN 
KEMANDIRIAN BELAJAR PADA PEMBELAJARAN DARING. In Jurnal Sintak (Vol. 
1, Issue 1). 

Mahmad Azan, A. N. A., Mohd Zulkifly Mototo, N. F. A., & Mah, P. J. W. (2021). The 
Comparison between ARIMA and ARFIMA Model to Forecast Kijang Emas (Gold) 
Prices in Malaysia using MAE, RMSE and MAPE. Journal of Computing Research 
and Innovation, 6(3), 22–33. https://doi.org/10.24191/jcrinn.v6i3.225  

Montgomery, D. C. ., Jennings, C. L. ., & Kulahci, Murat. (2016). Introduction to time series 
analysis and forecasting. Wiley. 

Octaviyani Devi. (2019). Perbandingan Metode Estimasi Parameter d pada Model 
Autoregressive Fractionally Integrated Moving Average dalam Memprediksi 
Kecepatan Angin. 

Petropoulos, F., Apiletti, D., Assimakopoulos, V., Babai, M. Z., Barrow, D. K., Ben Taieb, 
S., Bergmeir, C., Bessa, R. J., Bijak, J., Boylan, J. E., Browell, J., Carnevale, C., 
Castle, J. L., Cirillo, P., Clements, M. P., Cordeiro, C., Cyrino Oliveira, F. L., De Baets, 
S., Dokumentov, A., … Ziel, F. (2022). Forecasting: theory and practice. In 
International Journal of Forecasting (Vol. 38, Issue 3, pp. 705–871). Elsevier B.V. 
https://doi.org/10.1016/j.ijforecast.2021.11.001  

Putu, P., Ardhaneswari, N., Wayan, I., & Suwitra, C. (2024). Analisis Korelasi Pearson 
Dalam Menentukan Hubungan Harga Dengan Volume Penjualan Wardah Matte Lip 
Cream Pada Platform E-Commerce Shopee. https://s.id/JISSiwirabuda  

Radev, L., Golitsis, P., & Mitreva, M. (2022). Economic and Financial Determinants of Gold 
ETF Price Volatility on the U.S. Futures Market (COMEX). 

Ribeiro, I., & Ribeiro, M. I. (2014). Kalman and Extended Kalman Filters: Concept, 
Derivation and Properties. https://www.researchgate.net/publication/2888846  

Rosadi D. (2012). Ekonometrika dan Analisis Runtun Waktu Terapan . ANDI offset. 
Rossi, R., Murari, A., Gaudio, P., & Gelfusa, M. (2020). Upgrading model selection criteria 

with goodness of fit tests for practical applications. Entropy, 22(4). 
https://doi.org/10.3390/E22040447 

Si, J., Niu, Y., & Wang, B. (2025). A Review of Nonlinear Filtering Algorithms in Integrated 
Navigation Systems. Sensors, 25(20), 6462. https://doi.org/10.3390/s25206462  

Warsito Budi, & Ispiryanti Dwi. (2004). UJI LINEARITAS DATA TIME SERIES DENGAN 
RESET TEST (Vol. 7, Issue 3). 

Zhang, G. P. (2003). Time series forecasting using a hybrid ARIMA and neural network 
model. Neurocomputing, 50, 159–175. https://doi.org/10.1016/S0925-
2312(01)00702-0 

Zhang, X., & Cao, W. (2025). Research on Time Series Forecasting Method Based on 
Autoregressive Integrated Moving Average Model with Zonotopic Kalman Filter. 
Sustainability (Switzerland), 17(7). https://doi.org/10.3390/su17072993  
  

  


