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PT. Bank Rakyat Indonesia (Persero) Tbk adalah perusahaan yang sahamnya
tergolong blue chip. Meskipun investasi saham BRI berpotensi menguntungkan,
fluktuasi harga saham dapat menyebabkan risiko, sehingga peramalan diperlukan.
Metode Autoregressiv Integrated Moving Average (ARIMA) bisa digunakan untuk
meramalkan fluktuasi tersebut, tetapi memiliki keterbatasan dalam menangkap
pola non-linear. Untuk mengatasi hal ini dan meningkatkan akurasi peramalan,
ARIMA dikombinasikan dengan metode Artificial Neural Network (ANN),
khususnya Backpropagation Neural Network. Meskipun Backpropagation
memiliki kelemahan dalam konvergensi lambat, hal ini dapat diatasi dengan
algoritma Conjugate Gradient Powell Beale (CGB). Dari hasil penelitian,
didapatkan bahwa akurasi yang lebih tinggi dimiliki oleh model ARIMA
(1,1,1)-Backpropagation [4-4-1] dengan MAPE 2.516% dibandingkan model
ARIMA (1,1,1) yang memiliki MAPE 6.203%.
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ABSTRACT
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ARIMA-BACKPROPAGATION NEURAL NETWORK METHOD IN
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PT. Bank Rakyat Indonesia (Persero) Tbk is a company with blue-chip stocks.
Although investing in BRI shares offers potential for profit, stock price fluctuations
pose risks, making accurate forecasting essential. The Autoregressive Integrated
Moving Average (ARIMA) method can be used to predict these fluctuations, but it
has limitations in capturing nonlinear patterns. To address this issue and enhance
forecast accuracy, ARIMA is combined with an Artificial Neural Network (ANN)
method, specifically the Backpropagation Neural Network. While
Backpropagation has the drawback of slow convergence, this can be mitigated
using the Conjugate Gradient Powell-Beale (CGB) algorigema, The results of the
study show that the ARIMA (1.1.1)-Backpropag; %lg-g %
higher accuracy with a Mean Absolute Pcrcc a@ ;
compared to the ARIMA (1,1,1) model. which SVAAN
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