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ABSTRAK

PREDIKSI HARGA EMAS DI INDONESIA MENGGUNAKAN METODE

LONG SHORT TERM MEMORY (LSTM)

Harga emas sering mengalami fluktuasi yang signifikan, dipengaruhi oleh
berbagai faktor seperti permintaan industri, inflasi, perubahan suku bunga, dan
ketidakpastian ekonomi global. Fluktuasi harga ini menciptakan ketidakpastian
bagi investor, yang dapat mempengaruhi keputusan investasi secara signifikan.
Ketidakpastian tersebut menekankan bahwa prediksi harga emas dilakukan dengan
tujuan untuk membantu investor membuat keputusan investasi yang tepat,
meminimalkan risiko, dan mengoptimalkan keuntungan. Metode long short term
memory dipilih sebagai metode prediksi harga emas. LSTM mempunyai kelebihan
yakni dapat menangani masalah ketergantungan jangka panjang dan memprediksi
data time series. Penelitian ini menggunakan data sekunder berupa data harga
emas harian di Indonesia periode 01 Januari 2021 sampai dengan 31 Mei 2024.
Model terbaik yang dihasilkan adalah perolehan nilai MAPE sebesar 0,570%,
dengan pembagian data training sebesar 70% dan data testing sebesar 30%, jumlah
neuron hidden sebanyak 15, batch size sebesar 32, dan epoch sebanyak 150. Hasil
MAPE menunjukkan bahwa model Long Short Term Memory sangat baik dalam
memprediksi harga emas di Indonesia.

Kata kunci: Harga Emas, Long Short Term Memory, Prediksi
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ABSTRACT

GOLD PRICE PREDICTION IN INDONESIA USING LONG SHORT

TERM MEMORY (LSTM) METHOD

Gold prices are often subject to significant fluctuations, influenced by
factors such as industry demand, inflation, interest rate changes and global
economic uncertainty. These price fluctuations create uncertainty for investors,
which can significantly affect investment decisions. Such uncertainty emphasizes
that gold price prediction is conducted with the aim to help investors make
informed investment decisions, minimize risks, and optimize profits. The long
short term memory method was chosen as the gold price prediction method.
LSTM has the advantage of being able to handle long-term dependency problems
and predict time series data. This study uses secondary data in the form of daily
gold price data in Indonesia for the period January 01, 2021 to May 31, 2024. The
best model produced is the acquisition of a MAPE value of 0.570%, with a
division of training data by 70% and testing data by 30%, the number of hidden
neurons as many as 15, batch size of 32, and epoch as many as 150. The MAPE
results show that the Long Short Term Memory model is very good at predicting
gold prices in Indonesia.

Keywords: Gold Price, Long Short Term Memory, Prediction
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