1]

DAFTAR PUSTAKA

Anton, H., dan Rorres, C. 2013. Elementary Linear Algebra, Applications

Version. Kanada: Wiley.

Bain, L.J., dan Engelhardt, M. 2000. Introduction to Probability and

Mathematical Statistics Second Edition. California: Duxbury Press.

Barkoulas, J.T, dan Baum C.F. 1996. Long Term Dependence in Stock

Returns. Econometrics Letters. 53 : 253-259.

Basundoro, P. 2017. Minyak Bumi dalam Dinamika Politik dan Ekonom:

Indonesia 1959-1960an. Surabaya: Airlangga University Press.

Boaisha, S., dan Amaitik, S. 2010. Forecasting Model Based On Fuzzy
Time Series Approach. Proceedings-of the 10th International Arab Con-
ference on Information Technology - ACIT 2010. University of Gariyounis.

14-16.

Bouchouev, Ilia. The Rise of Retail and the Fall of WTI. Oxford Institute

for Energy Studies.

Brockwell, P.J. dan Davis, R.A. 2002. Introduction to Time Series and

Forecasting. New York: Springer.

Burden, R.L. dan Faires, J.D. 2011. Numerical Analysis Ninth Edition.
New York: Brooks.

105



[9]

[10]

[11]

[12]

[13]

[14]

Chen, S. M. 1996. Forecasting Enrollments Based on Fuzzy Time Series.

Journal of Fuzzy Sets and System. 81(3) : 311-319.

Cheng, C.H., Chen, T.L., Teoh, H.J. dan Chiang, C.H.. 2008. Fuzzy Time-
Series Based on Adaptive Expectation Model for TAIEX Forecasting. Ez-

pert Systems with Applications. 34 : 1126-1132

Cryer, J.D. dan Chan,K. 2008. Time Series Analysis With Applications

in R Second Edition. New York: Springer.

Ekananda, M. 2014. Analisis Data Time Series. Jakarta: Mitra Wacana

Media.

Fattouh, B., Kilian, L., dan Mahadeva, L. 2012. The Role of Speculation
in Oil Markets: What Have'We Learned So Far?. The Ozford Institute for

Energy Studies.

Geweke, J. dan Hudak, S.P. 1983. The Estimation and Application of
Long Memory Time Series Models. Journal of Time Series Analysis. 4 :

221-238.

Granger, C. W. J. 1980. Long Memory Relationships and The Aggregation
of Dynamic Models. Journal of Econometrics 14 University Of California.

North-Hollland Publishing Company. 14(2) : 227-238.

Gujarati, D., dan Porter, D. 2008. Basic Econometrics Fifth FEdition.

New York: McGraw-Hill Education.

106



[17]

[18]

[19]

[21]

23]

[24]

[25]

Hanke, J. E. dan Wichern, D. W. 2009. Business Forecasting (ninth edi-

tion). New Jersey: Pearson.

Hosking, J. R. M. 1981. Fractional Differencing. Biometrika. 68 : 165-176.

Investing. 2021. Minyak Mentah WTI Berjangka. www.investing.com, di-

akses pada 10 Februari 2021.

Kusumadewi, S. dan Guslawudin, I. 2005. Fuzzy Multi-Criteria Decision

Making. Media Informatika. 3 : 27-29.

Makridakis, S., Wheelwright, S. C., dan McGEE, V. E. 1997. Forecasting:

Methods and Applications. Amerika: Wiley.

Palma, W. 2007. Long-Memory Time Series. New Jersey: John Wiley and

Sons, Inc.

Panigrahi, S., Behera, Dr. H. A., dan Ajith. 2018. A Fuzzy Filter Based
Hybrid ARIMA-ANN Model for Time Series Forecasting. Engineering Ap-

plications of Artificial Intelligence. 66 : 49-59.
Purvin, Gertz. 2010. The Role of WTI as a Crude Oil Benchmark.

Ramadani, K. dan Devianto, D. 2020. The Forecasting Model of Bitcoin
Price with Fuzzy Time Series Markov Chain and Chen Logical Method.

AIP Conference Proceedings. 2296: 020095.
Ross, S. M. 1982. Stochastic Process. United States of America.

Rosadi, D. 2012. FEkonometrika & Analisis Deret Waktu Terapan dengan
Fuviews. Yogyakarta: Andi Offset.

107



28]

[29]

[30]

[31]

[32]

[33]

[34]

Saima, H., Jaafar, J., Belhaouari, S., dan Jillani, T.A. 2011. ARIMA
Based Interval Type-2 Fuzzy Model for Forecasting. International Journal

of Computer Applications. 28 : 3.

Song, Q., dan Chissom, B. S. 1994. Forecasting Enrollments with Fuzzy

Time Series Part II. Fuzzy Sets and Systems. 62(1) : 1-8.

Sturges, H.A. 1926. The choice of a class interval. Journal of the American

Statistical Association. 21 : 65-66.

Tauryawati, M. L. dan Irawan, M.I. 2014. Perbandingan Metode Fuzzy
Time Series Cheng dein. Metode Box—Je.nkins untuk Memprediksi THSG.

Jurnal Sains dan Seni POMITS. 3(2) : 34-39.

Tsaur, R.C. 2012. A Fuzzy Time Series-Markov Chain Model with an
Application to Forecast The Exchange Rate between The Taiwan and US

dollar. International Journal of Innovative Computing, Information, and

Control. 8(7B) : 4931-4942.

Tsay, R.S. 2002. Analysis of Financial Time Series: Financial Econome-

trics. Amerika: Wiley.

Vassiliou, M. 2018. Historical Dictionary of the Petroleum Industry. Row-

man & Littlefield.

[35] Wei, W.W.S. 2006. Time Series Analysis : Univariate and Multivariate

Method. Boston : Pearson.

108



[36] Wei, W.W.S. 2019. Multivariate Time Series Analysis and Applications.

New York: Wiley.

ANDAL A g

109



	DAFTAR PUSTAKA
	LAMPIRAN

