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ABSTRAK

Nama Mahasiswa/ NPM : Ricky Firmansyah /22082010243

Judul Skripsi : Peramalan Harga Indeks Harga Saham
Gabungan (IHSG) Menggunakan Model LSTM
Berbasis Indikator Teknikal

Dosen Pembimbing : 1. Rizka Hadiwiyanti, S.Kom, M.Kom, MBA
2. Prasasti Karunia F A, S.Kom., M.Kom., M.IM

Indeks Harga Saham Gabungan (IHSG) memiliki pola pergerakan yang
fluktuatif dan nonlinier. Penelitian ini bertujuan menerapkan model Long Short-
Term Memory (LSTM) berbasis indikator teknikal untuk meramalkan harga
penutupan THSG satu hari perdagangan berikutnya. Data harian IHSG periode
Januari 2019 hingga Januari 2026 diperoleh dari Yahoo Finance. Model utama
menggunakan 16 fitur masukan yang terdiri atas Open, High, Low, Close, Volume,
return logaritmik, serta indikator SMA, EMA, RSI, dan MACD. Proses pemodelan
mencakup pra-pemrosesan, feature engineering, pembagian data secara kronologis,
normalisasi, windowing, hyperparameter tuning, pelatihan, pengujian, dan
evaluasi. Dari 96 kombinasi hyperparameter, diperoleh konfigurasi final berupa
window size 90, dua lapisan LSTM 128-64, dropout 0,1, batch size 16, dan learning
rate 0,0005. Pengujian model utama menghasilkan MAE 137,16, RMSE 170,31,
dan MAPE 1,77%. Sebagai pembanding, model dengan fitur Close saja
menghasilkan MAE 113,68, RMSE 139,18, dan MAPE 1,49%. Hasil menunjukkan
bahwa pada periode pengujian ini, penggunaan 16 fitur belum menghasilkan
kesalahan yang lebih rendah dibandingkan fitur Close secara tunggal. Hasil
penelitian digunakan sebagai informasi pendukung dan bukan rekomendasi
langsung dalam keputusan investasi.

Kata Kunci: IHSG, LSTM, Indikator Teknikal, Peramalan, Streamlit
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ABSTRACT

Nama Mahasiswa/ NPM : Ricky Firmansyah /22082010243

Judul Skripsi : Peramalan Harga Indeks Harga Saham
Gabungan (IHSG) Menggunakan Model LSTM
Berbasis Indikator Teknikal

Dosen Pembimbing : 1. Rizka Hadiwiyanti, S.Kom, M.Kom, MBA
2. Prasasti Karunia F A, S.Kom., M.Kom., M.IM

The Indonesia Composite Stock Price Index (IHSG) exhibits fluctuating and
nonlinear movement patterns. This study aims to apply a Long Short-Term Memory
(LSTM) model based on technical indicators to forecast the IHSG closing price one
trading day ahead. Daily IHSG data from January 2019 to January 2026 were
obtained from Yahoo Finance. The main model uses 16 input features consisting of
Open, High, Low, Close, Volume, logarithmic return, and the SMA, EMA, RSI,
and MACD technical indicators. The modeling process includes data preprocessing,
feature engineering, chronological data splitting, normalization, windowing,
hyperparameter tuning, training, testing, and evaluation. From 96 hyperparameter
combinations, the final configuration used a window size of 90, two LSTM layers
with 128-64 units, a dropout rate of 0.1, a batch size of 16, and a learning rate of
0.0005. The main model produced an MAE of 137.16, an RMSE of 170.31, and a
MAPE of 1.77%. As a comparison, a model using only the Close feature produced
an MAE of 113.68, an RMSE of 139.18, and a MAPE of 1.49%. These results
indicate that, during the testing period, the 16-feature model did not achieve lower
prediction errors than the Close-only model. The findings are intended as
supporting information and not as direct investment recommendations.

Keywords: IHSG, LSTM, Technical Indicators, Forecasting, Streamlit
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