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ABSTRAK

PENERAPAN METODE FUZZY TIME SERIES MARKOV CHAIN UNTUK

PERAMALAN HARGA PENUTUPAN SAHAM PADA MASA PANDEMI

COVID-19

Pada masa pandemi COVID-19 terjadi puncak terbatasnya ekonomi diseba-
gian besar dunia terutama Indonesia. Sistem ini berdampak pada investasi saham
yang menyebabkan penurunan harga penutupan saham sehingga investor kesulitan
dalam memilih saham pada suatu perusahaan. Untuk itu, peneliti melakukan pe-
nelitian pada saham PT. Aneka Tambang Tbk, PT. J Resources Asia Pasifik Tbk,
dan PT. Merdeka Copper Gold Tbk menggunakan Fuzzy Time Series Markov Cha-
in. Fuzzy Time Series Markov Chain merupakan penggabungan metode fuzzy time
series dengan konsep deret Markov (Markov Chain). Logika fuzzy mempresenta-
sikan masalah ketidakpastian, ketidaktepatan, dan keraguan sehingga lebih cocok
digunakan pada penutupan harga saham yang sifatnya samar. Fuzzy Time Series
Markov Chain dapat meminimalkan terjadinya perubahan bentuk dan memberik-
an peramalan yang lebih baik pada harga penutupan saham. Penelitian model Fu-
zzy Time Series Markov Chain pada peramalan harga penutupan saham ANTM.JK,
PSAB.JK, dan MDKA.JK pada masa pandemi COVID-19 dibangun berdasarkan
data aktual harga penutupan saham periode 1 Maret 2020 sampai 31 Maret 2021
menghasilkan nilai peramalan harga penutupan saham yang hampir sama dengan
data aktual sehingga perbandingan data aktual dengan hasil peramalannya tidak ter-
lalu jauh. Kemudian akurasi dalam peramalan harga penutupan saham ANTM.JK,
PSAB.JK, dan MDKA.JK pada masa pandemi COVID-19 periode 1 April 2021
sampai 10 Agustus 2021 dengan metode Fuzzy Time Series Markov Chain meng-
hasilkan keakuratan peramalan lebih dari 95%. Hal ini ditunjukkan dengan nilai
MAPE harga penutupan saham ANTM.JK, PSAB.JK, dan MDKA.JK pada masa
pandemi COVID-19 sebesar 0,9%, 0,8%, dan 1% dengan rata-rata kurang dari 10%
yang berarti bahwa peramalan yang dilakukan memenuhi kriteria peramalan sangat
baik.

Kata kunci: peramalan, logika fuzzy, Fuzzy Time Series Markov Chain, MAPE
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ABSTRACT

APPLICATION OF THE FUZZY TIME SERIES MARKOV CHAIN

METHOD FOR FORECASTING SHARE CLOSING PRICE DURING THE

COVID-19 PANDEMIC

During the COVID-19 pandemic, there was a peak in the limited economy
in most parts of the world, especially Indonesia. This system has an impact on
stock investment which causes a decrease in the closing price of shares so that in-
vestors have difficulty choosing shares in a company. For this reason, researchers
conducted research on PT. Aneka Tambang Tbk, PT. J Resources Asia Pacific Tbk,
and PT. Merdeka Copper Gold Tbk uses the Fuzzy Time Series Markov Chain.
Fuzzy Time Series Markov Chain is a combination of the fuzzy time series method
with the concept of Markov series (Markov Chain). Fuzzy logic presents problems
of uncertainty, inaccuracy, and doubt so that it is more suitable for closing stock
prices that are vague in nature. Fuzzy Time Series Markov Chain can minimize the
occurrence of shape changes and provide better forecasts on the closing price of
shares. Research on the Fuzzy Time Series Markov Chain model for forecasting the
closing price of ANTM.JK, PSAB.JK, and MDKA.JK shares during the COVID-
19 pandemic was built based on actual closing price data for the period March 1
2020 to March 31 2021 to produce a closing price forecast value stocks that are
almost the same as the actual data so that the actual data comparison with the fore-
cast results is not too far away. Then accuracy in forecasting the closing price of
ANTM.JK, PSAB.JK, and MDKA.JK shares during the COVID-19 pandemic for
the period April 1 2021 to August 10 2021 using the Fuzzy Time Series Markov
Chain method produces forecast accuracy of more than 95%. This is shown by the
MAPE value of the closing prices for ANTM.JK, PSAB.JK, and MDKA.JK shares
during the COVID-19 pandemic of 0.9%, 0.8%, and 1% with an average of less than
10%. means that the forecasting carried out meets the very good forecasting criteria.

Keywords: forecasting, fuzzy logic, Fuzzy Time Series Markov Chain, MAPE
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