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ABSTRAK 

Saham merupakan instrumen investasi yang menunjukkan kepemilikan atas suatu 

perusahaan. Harga saham cenderung mengalami fluktuasi dari waktu ke waktu, 

sehingga diperlukan model peramalan yang tepat untuk menghasilkan prediksi yang 

lebih akurat. Penelitian ini bertujuan membandingkan kinerja model ARIMA dan 

DES dalam memprediksi harga saham penutupan BBCA berdasarkan nilai MAE, 

RMSE, dan MAPE. Model ARIMA dipilih karena mampu menangani data time 

series yang memiliki pola ketergantungan antar periode serta dapat mengatasi data 

yang tidak stasioner melalui proses differencing. Sementara itu, model DES 

digunakan karena dapat menangani data yang memiliki poa tren dan memberikan 

bobot lebih besar pada data terbaru. Penelitian ini menggunakan pendekatan 

kuantitatif dengan analisis time series pada data harga saham penutupan BBCA 

periode 2 Januari 2024 sampai dengan 30 Desember 2024. Pengolahan data 

dilakukan menggunakan software Rstudio dengan menerapkan model ARIMA dan 

DES, kemudian dibandingkan akurasinya. Model ARIMA(0,1,1) terpilih sebagai 

model ARIMA terbaik dengan AIC sebesar 2.985,61 serta memenuhi asumsi white 

noise dan normalitas residual. Setelah dilakukan perbandingan, model 

ARIMA(0,1,1) memiliki nilai error yang lebih kecil dibandingkan model DES 

dengan parameter optimal 𝛼 = 0,9 dan 𝛽 = 0,1. Dengan demikian, model 

ARIMA(0,1,1) dinyatakan lebih akurat dan lebih sesuai dalam memprediksi harga 

saham penutupan BBCA tahun 2024. 

 

Kata kunci: ARIMA, DES, Time Series. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

x 

 

ABSTRACT 

Stock are an investment instrument that represents ownership of a company. Stock 

prices tend to fluctuate over time, so an appropriate forecasting model is needed to 

produce more accurate predictions. This study aims to compare the performance 

of the ARIMA and DES models in predicting BBCA’s closing stock price based on 

MAE, RMSE, and MAPE values. The ARIMA model was chosen because it is 

capable of handling time series data that has a dependency pattern between periods 

and can overcome non-stationary data through a differencing process. Meanwhile, 

the DES model was used because it can handle data the has a trend pattern and 

gives grater wight to the most recent data. This study uses a quantitative approach 

with time series analysis on BBCA’s closing stock price data for the period January 

2, 2024 to December 30, 2024. Data processing was performed using RStudio 

software by applying the ARIMA and DES models, then comparing their accuracy. 

The ARIMA(0,1,1) model was selected as the best ARIMA model with an AIC of 

2.985,61 and met the assumptions of white noise and residual normality. After 

comparison, the ARIMA(0,1,1) model had a smaller error value than the DES 

model with optimal parameters 𝛼 = 0,9 and 𝛽 = 0,1. Thus, the ARIMA(0,1,1) 
model is stated to be more accurate and more appropriate in BBCA is closing stock 

price in 2024. 

 

Keywords: ARIMA, DES, Time Series. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

xi 

 

 

DAFTAR ISI 

 

HALAMAN PERNYATAAN ORISINALITAS .........................................    ii 

HALAMAN PERSETUJUAN ......................................................................   iii 

HALAMAN PENGUJIAN ............................................................................   iv 

HALAMAN PENGESAHAN ........................................................................    v 

KATA PENGANTAR ....................................................................................   vi 

HALAMAN PERNYATAAN PERSETUJUAN PUBLIKASI................... viii 

ABSTRAK ......................................................................................................   ix 

ABSTRACT ....................................................................................................    x 

DAFTAR ISI ...................................................................................................   xi 

DAFTAR TABEL .......................................................................................... xiii 

DAFTAR GAMBAR ...................................................................................... xiv 

DAFTAR LAMPIRAN ..................................................................................  xv 

BAB I  PENDAHULUAN ..............................................................................    1 

A. Latar Belakang ........................................................................................    1 

B. Rumusan Masalah ...................................................................................    3 

C. Batasan Penelitian ...................................................................................    3 

D. Tujuan Penelitian ....................................................................................    3 

E. Manfaat Penelitian ..................................................................................    4 

BAB II TINJAUAN PUSTAKA ....................................................................    5 

A. Kerangka Teori .......................................................................................    5 

1. Pasar Modal ........................................................................................ 5 

2. Saham ................................................................................................. 6 

3. Harga Saham....................................................................................... 7 

4. Peramalan ........................................................................................... 7 

5. Deret Waktu ........................................................................................ 8 

6. Komponen Dan Pola Data Deret Waktu............................................. 8 

7. Model Autoregressive Integrated Moving Average.......................... 10 

8. Uji Stasioneritas dan Teknik Transformasi Data .............................. 12 



 

xii 

 

9. Autocorrelation Function dan Partial Autocorrelation Function .... 15 

10. Pemilihan Model Terbaik ................................................................. 16 

11. Uji Diagnostik .................................................................................. 17 

12. Metode Exponential Smoothing ....................................................... 18 

13. Penentuan Parameter α dan β ........................................................... 20 

14. Pengukuran Akurasi Peramalan........................................................ 20 

B. Literatur Review ..................................................................................... 23 

BAB III METODE PENELITIAN ............................................................... 25 

A. Jenis Penelitian ....................................................................................... 25 

B. Sumber Data ........................................................................................... 25 

C. Variabel Penelitian.................................................................................. 25 

D. Teknik Analisis Data .............................................................................. 25 

BAB IV HASIL DAN PEMBAHASAN ....................................................... 27 

A. Analisis Deskriptif Data Saham Penutupan BBCA ................................ 27 

B. Pemodelan Harga Saham BBCA Menggunakan Model ARIMA .......... 28 

a. Plot Data Deret Waktu ...................................................................... 28 

b. Uji Stasioneritas Data ....................................................................... 29 

c. Identifikasi Model ARIMA .............................................................. 30 

d. Estimasi Model ARIMA ................................................................... 30 

e. Uji Asumsi Residual (Diagnostic Checking) ................................... 31 

f. Pemilihan Model Terbaik ARIMA ................................................... 32 

C. Penerapan Model DES pada Data Harga Saham BBCA ........................ 34 

D. Perbandingan Kinerja Model ARIMA dan DES .................................... 34 

E. Hasil Forecast Model ARIMA0,1,1 ....................................................... 35 

BAB V KESIMPULAN DAN SARAN ......................................................... 37 

A. Kesimpulan ............................................................................................. 37 

B. Saran ....................................................................................................... 37 

DAFTAR PUSTAKA ..................................................................................... 39 

LAMPIRAN .................................................................................................... 42 

 

 



 

xiii 

 

 

DAFTAR TABEL 

Nomor Tabel                                   Judul Tabel                                             Halaman 

Tabel 2. 1  Bentuk Transformasi .....................................................................  15 
Tabel 2. 2   Interpretasi Akurasi MAPE ...........................................................  22 

Tabel 4. 1   Analisis Deskriptif ........................................................................  27 
Tabel 4. 2   Hasil Estimasi dan Uji Signifikansi Parameter Model ARIMA ...  31 
Tabel 4. 3   Hasil Uji Ljung-Box pada Residual Model ARIMA .....................  32 

Tabel 4. 4   Hasil Uji Normalitas Residual Model ARIMA.............................  32 
Tabel 4. 5   Hasil AIC Model ARIMA ............................................................  33 
Tabel 4. 6   Perbandingan Kinerja Model ARIMA dan DES...........................  35 

Tabel 4. 7   Hasil Forecast ARIMA(0,1,1) 5 Periode .....................................  35 
  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

xiv 

 

DAFTAR GAMBAR 

Nomor Gambar                              Judul Gambar                                           Halaman 

Gambar 2 1    Pola Data Tren .................................................................................. 9 
Gambar 2 2    Pola Data Musiman .......................................................................... 9 

Gambar 2 3    Pola Data Siklus ............................................................................... 9 
Gambar 2 4    Pola Data Residual ......................................................................... 10 

Gambar 4. 1   Plot Data Time Series Asli ........................................................  28 
Gambar 4. 2   Plot ACF dan PACF Setelah Differencing ................................  30 
Gambar 4. 3   Forecast Harga Saham BBCA Model ARIMA(0,1,1)  .............  36 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

file:///D:/SKRIPSI/PROPOSAL%20NABILA%20PUSPITA%20DEWI.docx%23_Toc221023373
file:///D:/SKRIPSI/PROPOSAL%20NABILA%20PUSPITA%20DEWI.docx%23_Toc221023374
file:///D:/SKRIPSI/PROPOSAL%20NABILA%20PUSPITA%20DEWI.docx%23_Toc221023375


 

xv 

 

DAFTAR LAMPIRAN 

Nomor Lampiran                        Judul Lampiran                                        Halaman 

Lampiran 1   Data aktual harga saham penutupan BBCA ...............................  42 
Lampiran 2   Syntax Pemodelan ARIMA pada data harga saham BBCA .......  48 
Lampiran 3   Hasil beberapa kombinasi parameter α dan β dari 0,1 hingga 0,9 50 
Lampiran 4   Syntax Pemodelan DES pada Data Harga Saham BBCA...........  52 

Lampiran 5   Output model ARIMA ................................................................  53 
Lampiran 6   Output Uji Residual ....................................................................  56 

Lampiran 7   Ouput Perbandingan Kinerja Model ARIMA(0,1,1) dan DES ..  57 
Lampiran 8   Forecast ARIMA(0,1,1) 5 Periode ke Depan .............................  58 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


