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ABSTRAK

RIFA KHAIRA FAZILA. Perbandingan Kinerja Model ARIMA dan Long Short-
Term Memory dalam Memprediksi Harga Saham Microsoft. Dibimbing oleh I
WAYAN MANGKU dan NGAKAN KOMANG KUTHA ARDANA.

Pertumbuhan ekonomi Indonesia terus didorong melalui peningkatan
investasi, termasuk investasi di pasar saham yang menawarkan potensi keuntungan
seperti capital gain dan dividen, namun juga mengandung risiko seperti capital loss.
Fluktuasi pada harga saham memunculkan kebutuhan akan metode prediksi yang
baik untuk membantu investor dalam mengambil keputusan. Penelitian ini
bertujuan membandingkan kinerja model ARIMA dan LSTM dalam memprediksi
harga saham Microsoft. Data yang digunakan berupa harga penutupan saham harian
Microsoft dari 15 Februari 2023 — 12 Februari 2025 yang dibagi menjadi 400 data
training dan 100 data testing. Pada model ARIMA, model ARIMA terbaik adalah
ARIMA(3,1,3) dengan parameter signifikan terbanyak pada taraf 5% serta AIC
terkecil sebesar -2281.03. Sementara itu, LSTM dibangun dengan arsitektur dua
layer LSTM dan dua layer dense. Evaluasi kinerja model dilakukan dengan
membandingkan nilai MAPE kedua model di mana nilai MAPE model
ARIMA(3,1,3) sebesar 2.52% dan nilai MAPE model LSTM sebesar 1.77%. Nilai
MAPE pada model LSTM yang lebih rendah mengindikasikan bahwa model LSTM
memberikan prediksi yang lebih baik.

Kata kunci: ARIMA, LSTM, MAPE, Microsoft, prediksi saham.

ABSTRACT

RIFA KHAIRA FAZILA. Comparison of ARIMA and Long Short-Term Memory
Performance in Forecasting Microsoft Stock Prices. Supervised by I WAYAN
MANGKU and NGAKAN KOMANG KUTHA ARDANA.

Indonesia’s economic growth continues to be driven by increased
investment, including in the stock market, which, offers potential returns such as
capital gains and dividends and carries risks such as capital loss. Fluctuations in
stock prices highlights the need for reliable forecasting methods to assist investors
in making better decisions. This study compares the performance of ARIMA model
and the LSTM model in predicting Microsoft stock prices. The data used consist of
daily closing prices of Microsoft stock from February 15, 2023, to February 12,
2025, divided into 400 training data and 100 testing data. The best ARIMA model
selected was ARIMA(3,1,3), chosen based on having the most statistically
significant parameters at the 5% level and the lowest AIC value of -2281.03.
Meanwhile, the LSTM model was built with an architecture consisting of two
LSTM layers and two dense layers. Model performance was evaluated using the
MAPE, where the ARIMA model yielded a MAPE of 2.52% and the LSTM model
achieved a lower MAPE of 1.77%. The lower MAPE value indicates that the LSTM
model provides more accurate predictions.

Keywords: ARIMA, LSTM, MAPE, Microsoft, stock prediction.
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