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IMPLEMENTASI MODEL HYBRID ARIMA-LSTM DALAM PREDIKSI
HARGA EMAS

Richie Darmawan Oey

ABSTRAK

Emas merupakan logam mulia yang digunakan sebagai perhiasan atau dijadikan
sebagal sarana investasi. Sebagai sarana investasi, dalam jangka pendek emas
membantu mengurangi risiko penurunan portofolio, sedangkan dalam jangka
panjang emas membantu mengurangi volatilitas portofolio terutama saat terjadi
gejolak pasar. Dalam konteks pengukuran risiko investasi, kemampuan untuk
memprediksi volatilitas emas menjadi sangat penting karena emas memiliki korelasi
yang rendah terhadap pasar saham dan menawarkan profil risiko yang lebih rendah.
Dalam memprediksi harga emas, menggunakan model machine learning dapat
menjadi solusi untuk meminimalkan risiko kerugian dan mendukung pengambilan
keputusan investor. Metode machine learning yang digunakan untuk memprediksi
yaitu metode hybrid ARIMA-LSTM. Penerapan model hybrid ARIMA-LSTM
dilakukan dengan memisahkan komponen linear dan non-linear dari data time
series. Metode hybrid ARIMA-LSTM berhasil diterapkan untuk melakukan
prediksi harga emas pada dataset harga emas Yahoo Finance dengan nilai eror Mean
Absolute Percentage Error (MAPE) terendah sebesar 0.094% dan nilai eror Root
Mean Square Error (RMSE) terendah sebesar 1.944. Hasil tersebut diperoleh dari
serangkaian uji coba yang melibatkan berbagai skenario dengan nilai LSTM unit
sebesar 128 unit, epochs sebesar 30, dan batch size sebesar 16.

Kata kunci: Emas, hybrid ARIMA-LSTM, investor, machine learning, prediksi
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Implementation Of Hybrid ARIMA-LSTM Model In Gold Price Prediction

Richie Darmawan Oey

ABSTRACT

Gold is a precious metal that is used as jewelry or as an investment vehicle. as an
investment vehicle. As an investment method, in the short term gold helps reduce the
downside risk of the portfolio, while in the long term gold helps reduce the volatility
of the portfolio especially during market turmoil. In the context of measuring
investment risk, the ability to predict gold volatility is very important as gold has
a low correlation to the stock market and offers a lower risk profile. In predicting
gold prices, using machine learning models can be a solution to minimize the risk
of loss and support investor decision-making. The machine learning method used
for prediction is the hybrid ARIMA-LSTM method. The application of the hybrid
ARIMA-LSTM model is done by separating the linear and non-linear components
of the time series data. The hybrid ARIMA-LSTM method was successfully applied
to predict gold prices on the Yahoo Finance gold price dataset with the lowest Mean
Absolute Percentage Error (MAPE) error value of 0.094% and the lowest Root
Mean Square Error (RMSE) value of 1.944. These results were obtained from a
series of trials involving various scenarios with an LSTM unit value of 128 units,
epochs of 30, and batch size of 16.

Keywords: Gold, hybrid ARIMA-LSTM, investor, machine learning, prediction
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