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ABSTRAK

MUHAMMAD IKHSAN ANANDA. Multivariate Forecasting Harga Pangan
Sembako Melibatkan Faktor Eksternal Menggunakan Long-Short Term Memory.
Dibimbing oleh MUSHTHOFA.

Forecasting harga pangan sembako telah dikembangkan oleh beberapa
peneliti dengan beragam algoritme forecasting. Namun, penelitian sebelumnya
hanya univariate forecasting dan perbandingan hasil error di antara algoritme
forecasting. Penelitian ini bertujuan untuk melakukan multivariate forecasting
harga pangan sembako di DKI Jakarta dengan melibatkan faktor ekonomi dan
kesehatan menggunakan algoritme Long-Short Term Memory (LSTM) dimana
untuk uji akurasi berdasarkan nilai MAPE. Algoritme LSTM untuk multivariate
forecasting harga pangan sembako menghasilkan rata-rata MAPE sebesar 0,851%
yang menunjukkan bahwa seluruh model dalam kategori akurasi sangat baik untuk
forecasting komoditas pangan sembako yang diwakili. Selain itu, MAPE pada
multivariate forecasting juga lebih baik bila dibandingkan MAPE pada univariate
forecasting sebesar 1,249%. Secara global, variabel prediktor yang paling
berpengaruh terhadap hasil forecast adalah variabel harga pangan sembako, BBM
RON 92 (Pertamax), nilai tukar Rupiah terhadap US Dollar, tingkat inflasi, dan
jumlah kasus positif aktif Covid-19.

Kata Kunci: harga pangan sembako, Long-short term memory, multivariate
forecasting

ABSTRACT

MUHAMMAD IKHSAN ANANDA. Multivariate The Price Of Basic Foodstuffs
Involves External Factors Using Long-Short Term Memory. Dibimbing oleh
MUSHTHOFA.

Forecasting the price of basic foodstuffs has been developed by several
researchers with various forecasting algorithms. However, previous studies only
univariate forecasting and comparison of error results between each forecasting
algorithm. This study aims to carry out multivariate forecasting of basic foodstuffs
prices in DKI Jakarta by involving economic and health factors using the Long-
Short Term Memory (LSTM) algorithm where the accuracy test is based on the
MAPE value. The LSTM algorithm for multivariate forecasting of basic foodstuffs
prices produces an average MAPE of 0.851% which indicates that all models in the
accuracy category are very good for forecasting the basic foodstuffs commodities
they represent. In addition, MAPE on multivariate forecasting is also better than
MAPE on univariate forecasting by 1.249%. Globally, the predictor variables that
have the most influence on the forecast results are the variable prices of basic
foodstuffs, BBM RON 92 (Pertamax), the Rupiah exchange rate against the US
Dollar, the inflation rate, and the number of active positive cases of Covid-19.

Kata Kunci: Long-short term memory, multivariate forecasting, the price of basic

foodstuffs
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