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ABSTRAK

IMPLEMENTASI GEOMETRIC BROWMIAN MOTION TERHADAP

PERAMALAN HARGA SAHAM BANK BCA

Investasi menjadi hal penting yang dapat meningkatkan ekonomi suatu
negara. Salah satu investasi yang sering diincar oleh masyarakat adalah saham,
karena dinilai mampu memberikan tingkat keuntungan yang menjanjikan pada
masa mendatang. Sebanyak 34,9% kapitalisasi pasar berasal dari sektor keuangan.
Saham Bank BCA mengalami peningkatan rata-rata sebesar 17% setiap tahunnya.
Namun, meski demikian selalu ada risiko karena saham bersifat volatile,
uncertainty dan random walk. Penelitian ini bertujuan untuk meramalkan harga
saham Bank BCA menggunakan metode Geometric Browmian Motion (GBM)
serta untuk mengetahui nilai akurasi peramalan pada penelitian yang telah
dilakukan. GBM merupakan model matematika yang mengikuti proses stokastik
dengan waktu kontinu, sehingga metode ini dianggap lebih realistis dan akurat
dalam memodelkan volatilitas pergerakan acak pada harga saham. Hasil dari
penelitian yang telah dilakukan didapatkan harga peramalan pada saham Bank
BCA periode bulan September 2023. Harga peramalan saham yang didapatkan
memiliki pola yang hampir sama dengan data yang digunakan dalam penelitian
yakni berfluktuatif namun cenderung naik pada periode waktu mendatang. Dalam
meramalkan harga saham ini diperoleh tingkat akurasi yang tinggi, dengan
didapatkannya nilai perhitungan MAPE sebesar 2,86%.
Kata kunci: Investasi, Saham, Bank BCA, Peramalan, Geometric Browmian
Motion
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ABSTRACT

IMPLEMENTATION OF GEOMETRIC BROWNIAN MOTION FOR

FORECASTING BANK BCA STOCK PRICE

Investment is an important thing that can improve a country’s economy.
One investment that is often sought after by the public is stock price, because they
are considered capable of providing a promising level of profit in the future. As
much 34.9% of market capitalization comes from the financial sector. Bank BCA
stock price have increased by an average of 17% every year. However, even so,
there is always a risk because stock price are volatile, uncertain and random walk.
This research aims to predict the stock price of Bank BCA using the Geometric
Browmian Motion (GBM) method and to determine the value of forecasting
accuracy in the research that has been carried out. GBM is a mathematical model
that follows a stochastic process with continuous time, so this method is
considered more realistic and accurate in modeling the volatility of random
movements in stock prices. The results of the research that has been carried out
show that the forecast stock prices for Bank BCA for the period September 2023
are obtained. The forecast stock prices obtained have almost the same pattern as
the data used in the research, namely fluctuating but tending to increase in the
future period. In predicting stock prices, a high level of accuracy was obtained,
with a MAPE calculation value of 2.86%.
Keywords: Investment, Stock Price, BCA Bank, Forecasting, Geometric Browmian
Motion
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