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ABSTRAK

KHANSA MAGHFIRA AZZAHRA. Prediksi IHSG Menggunakan Visibility
Graph dengan Interpolasi Linear dan Kuadratik. Dibimbing oleh FENDY
SEPTYANTO dan RUHIYAT.

Penelitian ini menggunakan metode visibility graph untuk memprediksi
pergerakan Indeks Harga Saham Gabungan (IHSG). Penelitian mencakup
pembentukan jaringan kompleks menggunakan visibility graph, pengukuran
kemiripan dengan metode similarity berbasis random walk dan relative entropy,
perhitungan nilai prediksi menggunakan interpolasi linear dan kuadratik,
perbandingan kinerja dengan metode autoregressive integrated moving average
(ARIMA), serta evaluasi hasil prediksi menggunakan mean absolute percentage
error (MAPE). Metode similarity digunakan untuk menentukan node yang
memiliki tingkat kemiripan terbesar terhadap node terakhir, kemudian node
tersebut digunakan dalam proses interpolasi untuk memprediksi nilai periode
berikutnya. Hasil penelitian menunjukkan bahwa metode visibility graph mampu
memodelkan data IHSG dengan tingkat keakuratan yang sangat baik karena seluruh
kombinasi metode menghasilkan nilai MAPE kurang dari 10%. Kombinasi
similarity berbasis relative entropy dan interpolasi linear menghasilkan performa
terbaik dengan nilai MAPE sebesar 3.15%. Selain itu, hasil prediksi mampu
mengikuti pola pergerakan data aktual IHSG.

Kata kunci: IHSG, interpolasi kuadratik, interpolasi linear, MAPE, visibility graph.

ABSTRACT

KHANSA MAGHFIRA AZZAHRA. Prediction of the IHSG Using Visibility
Graph with Linear and Quadratic Interpolation. Supervised by FENDY
SEPTYANTO and RUHIYAT.

This study applies the visibility graph method to predict the movement of
the Composite Stock Price Index (IHSG). The research includes the construction of
a complex network using visibility graph, similarity measurement using similarity
random walk and relative entropy methods, prediction using linear and quadratic
interpolation, comparing the forecasting performance with the autoregressive
integrated moving average (ARIMA) method, and evaluation of prediction results
using mean absolute percentage error (MAPE). The similarity methods are used to
determine the nodes with the highest similarity to the last node, which are then
utilized in the interpolation process to predict the next period value. The results
show that the visibility graph method is capable of modeling IHSG data with very
good accuracy, as all method combinations produce MAPE values below 10%. The
combination of relative entropy similarity and linear interpolation provides the best
performance with a MAPE value of 3.15%. In addition, the prediction results are
able to follow the movement pattern of the actual IHSG data.

Keywords: THSG, linear interpolation, MAPE, quadratic interpolation, visibility graph.
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