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ABSTRAK 

 

Nama Mahasiswa / NPM  : Mirechelin Kristanaya / 22083010032 

Judul Skripsi                     : Prediksi Inflasi Indonesia Berdasarkan Kurs 

USD/IDR Menggunakan Bagging Stacked LSTM. 

Dosen Pembimbing          : 1. Aviolla Terza Damaliana, S.Si., M.Stat. 

 2. Shindi Shella May Wara, M. Stat. 

 

 

Inflasi merupakan salah satu indikator makroekonomi yang berperan penting dalam 

menjaga stabilitas perekonomian Indonesia. Pergerakan inflasi dipengaruhi oleh 

berbagai faktor, seperti nilai tukar rupiah terhadap dolar Amerika Serikat (USD), 

suku bunga Bank Indonesia (BI Rate), dan jumlah uang beredar (M2). Hubungan 

antarvariabel ekonomi tersebut cenderung kompleks dan nonlinier sehingga 

diperlukan metode prediksi yang mampu menangkap pola data secara lebih akurat. 

Penelitian ini bertujuan untuk memprediksi inflasi Indonesia menggunakan metode 

Bagging Stacked Long Short-Term Memory (Bagging Stacked LSTM), yaitu 

kombinasi teknik Bootstrap Aggregating (Bagging) dan arsitektur Stacked LSTM. 

Data yang digunakan berupa data deret waktu bulanan periode 2010–2025 dengan 

inflasi sebagai variabel dependen serta kurs USD/IDR, BI Rate, dan M2 sebagai 

variabel independen. Tahapan penelitian meliputi prapemrosesan data, analisis 

ACF dan PACF, normalisasi data, pembentukan sequence, hyperparameter tuning, 

pelatihan model, dan forecasting. Hasil tuning menunjukkan parameter terbaik 

yaitu time step 8, learning rate 0,001, unit layer pertama 8, unit layer kedua 4, 

dropout 0,3, batch size 16, dan epoch 75. Model Bagging Stacked LSTM dibangun 

menggunakan 5 estimator dengan block size 12 pada proses Moving Block 

Bootstrap. Hasil evaluasi menunjukkan bahwa model menghasilkan nilai MSE 

sebesar 0,1727, MAE sebesar 0,3187, RMSE sebesar 0,4156, dan MAPE sebesar 

2,75%, yang menunjukkan tingkat kesalahan prediksi yang rendah. Hasil 

forecasting menunjukkan bahwa inflasi Indonesia diperkirakan mengalami 

peningkatan secara bertahap pada periode mendatang dengan nilai prediksi tertinggi 

sebesar 1,083652 pada periode ke-12. Dengan demikian, metode Bagging Stacked 

LSTM mampu memberikan prediksi inflasi yang akurat dan berpotensi menjadi alat 

pendukung pengambilan keputusan bagi pemangku kebijakan. 

 

Kata Kunci:  Inflasi, Bagging Stacked LSTM, Prediksi Time Series, Moving Block 

Bootstrap, Deep Learning. 
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ABSTRACT 

 

Student Name / NPM : Mirechelin Kristanaya / 22083010032 

Undergraduate thesis 

title 

: Inflation Prediction in Indonesia Based on 

USD/IDR Exchange Rate Using Bagging Stacked 

LSTM 

Advisors : 1. Aviolla Terza Damaliana, S.Si., M.Stat. 

2. Shindi Shella May Wara, M. Stat. 

 

 

 

Inflation is one of the key macroeconomic indicators that plays an important role 

in maintaining Indonesia's economic stability. Inflation movements are influenced 

by various factors, including the exchange rate of the Indonesian Rupiah against 

the United States Dollar (USD), the Bank Indonesia interest rate (BI Rate), and the 

money supply (M2). The relationships among these economic variables tend to be 

complex and nonlinear, making it necessary to employ forecasting methods capable 

of capturing data patterns more accurately. This study aims to forecast Indonesia's 

inflation using the Bagging Stacked Long Short-Term Memory (Bagging Stacked 

LSTM) method, which combines the Bootstrap Aggregating (Bagging) technique 

with the Stacked LSTM architecture. The data used in this study consist of monthly 

time series data from 2010 to 2025, with inflation as the dependent variable and 

the USD/IDR exchange rate, BI Rate, and M2 as independent variables. The 

research stages include data preprocessing, Autocorrelation Function (ACF) and 

Partial Autocorrelation Function (PACF) analysis, data normalization, sequence 

generation, hyperparameter tuning, model training, and forecasting. The tuning 

results indicate that the best parameters are a time step of 8, a learning rate of 

0.001, 8 units in the first layer, 4 units in the second layer, a dropout rate of 0.3, a 

batch size of 16, and 75 epochs. The Bagging Stacked LSTM model was constructed 

using 5 estimators with a block size of 12 in the Moving Block Bootstrap process. 

The evaluation results show that the model achieved an MSE of 0.1727, an MAE of 

0.3187, an RMSE of 0.4156, and a MAPE of 2.75%, indicating a low prediction 

error rate. The forecasting results suggest that Indonesia's inflation is expected to 

increase gradually in future periods, reaching a highest predicted value of 

1.083652 in the 12th period. Therefore, the Bagging Stacked LSTM method is 

capable of providing accurate inflation forecasts and has the potential to serve as 

a decision-support tool for policymakers. 

 

 

Keywords: Inflation, Bagging Stacked LSTM, Time Series Prediction, Moving 

Block Bootstrap, Deep Learning. 
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