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INTISARI

Fluktuasi harga saham yang sulit diprediksi menjadi tantangan bagi investor
dalam mengambil keputusan investasi, sehingga diperlukan metode prediksi yang
akurat. Penelitian ini membandingkan performa model Autoregressive Integrated
Moving Average (ARIMA) dan Long Short-Term Memory (LSTM) dalam
memprediksi harga saham PT Astra International Tbk (ASII) menggunakan data
historis dari Yahoo Finance (2020-2024). Proses penelitian meliputi pengumpulan
dan eksplorasi data, normalisasi, pembuatan model, serta evaluasi menggunakan
metrik MAE, MSE, RMSE, dan MAPE. Model ARIMA dioptimalkan dengan
auto_arima, sementara model LSTM dituning menggunakan Grid Search. Hasil
penelitian menunjukkan bahwa LSTM memilikiakurasi lebih tinggi dengan MAPE
1.41% dibandingkan ARIMA yang mencapai 3.71%. Meskipun ARIMA lebih
cepat dalam eksekusi, LSTM menghasilkan prediksi yang lebih baik. Penelitian ini
diharapkan dapat menjadi referensi bagi investor dan akademisi dalam memilih
model prediksi saham yang optimal serta mendorong eksplorasi metode lain untuk

meningkatkan akurasi prediksi.

Kata kunci: Prediksi harga saham, ARIMA, LSTM, Deret Waktu, Evaluasi Model.
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ABSTRACT

The unpredictable fluctuations in stock prices pose challenges for investors
in making investment decisions, necessitating accurate prediction methods. This
study compares the performance of the Autoregressive Integrated Moving Average
(ARIMA) and Long Short-Term Memory (LSTM) models in predicting the stock
prices of PT Astra International Thk (ASI) using historical data from Yahoo
Finance (2020-2024). The research process includes data collection and
exploration, normalization, model development, and evaluation using MAE, MSE,
RMSE, and MAPE metrics. The ARIMA model is optimized using auto_arima, while
the LSTM model is tuned using Grid Search. The results indicate that LSTM has
higher accuracy with an MAPE of 1.41% compared to ARIMA, which reaches
3.71%. Although ARIMA executes faster, LSTM produces more accurate
predictions. This study is expected to serve as a reference for investors and
academics in selecting the optimal stock price prediction model and encouraging

further exploration of other methods to enhance prediction accuracy.

Keyword: Stock price prediction, ARIMA, LSTM, Time Series, Model Evaluation.
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