DAFTAR ISI

HALAMAN PENGESAHAN | ..o ii
HALAMAN PENGESAHAN ..o 1\
KATA PENGANTAR e %
ABSTRAK e Vi
ABSTRACT e vii
DAFTAR IST ..o viii
DAFTAR TABEL ... e Xi
DAFTAR GAMBAR ... e Xii
DAFTAR LAMPIRAN ...t Xiii
BAB | PENDAHULUAN ... 1
1.1 Latar Belakang.........ccccueieiiiiiiiiciieseeeee e 1
1.2 RUMUSAN MASIAN ....ooeiiiiiiic e 7
1.3 Batasan Masalah ... 8
1.4 Tujuan Penelitian........ccoovoiiiiiic e 8
BAB 1 TINJAUAN PUSTAKA ..ottt 9
2.1 INVESTAST ..t 9
2.1.1. Pengertian dan Jenis INVESLaSi .........cccecvveiieieeiieiicse e 9
2.1.2. PaSar MOdal.........ccoiiiiiiicee e 10
2.1.3. Saham dan Index Saham .........ccccooiiiiiniiie 11

2.2 Peramalan (FOrecasting).........cccccvevieiiiieiieiie e 13
2.2.1 Pengertian Peramalan ...........ccccoeiiiiiii i 13
2.2.2 Metode Peramalan ..o 14

2.3 Analisis Deret Berkala (Time SEri€s) ......ccoceieririiiiisesieiee e 16

viii



2.3.1 Pola Data Deret Berkala (TImMe SEri€s) .......cccovvvererieeiieriesieneeniesee e 16

2.3.2. Pengujian Stasioneritas Data Time SEri€S......ccccevvrveriierenieeneeriesennens 19
2.3.3. Fungsi AutoKorelasi (ACF) .....ooovoiieiieeceseee e 24
2.3.4 Fungsi Autokorelasi Parsial (PACF) ..o 25
2.4. Model-model Time Series StaSIONEr .........ccvieieiiririneeeee e 28
2.4.1. Model Autoregressive (AR) .....ccvoiviieieeie e 28
2.4.2. Model Moving Average (MA) ..o 29
2.4.3. Model Autoregressive Moving Average atau ARMA (p,q) ...ceovvevennee. 29
2.5. Model-model Time Series NON-Stasioner ...........ccccoereririreneiineneesenen, 30

2.5.1. Metode Autoregressive Integrated Moving Average atau ARIMA

(P10,0) ettt et 30
2.5.2. 1dentifikasi MOdEl...........cccoiiiiiiiiic 30
2.4.2. Estimasi Parameter Model ...........ccoooiiiiiiiiiic 31
2.4.3 Uji ASUMST MOUEL.........oiiiiiiiiiiciceee e 32
2.4.4. Pemilihan Model Terbaik ..........ccooeieiiiiniiiiiieeeee e 36
2.5. Metode Exponential SmOOthing ..........ccooviieiiiiiiieeee e 37
2.5.1 Single Exponential Smoothing/SES............c.ccooiiiiiiiiiie e 37
2.5.2 Double Exponential Smoothing Brown/DES Brown............ccccccveevee.. 39
2.5.3 Double Exponential Smoothing Holt/DES Holt .............c.ccceeviieeneee. 40

2.6. Perhitungan Mean Absolute Error (MAE) dan Mean Absolute Percentage

Error (IMAPE) ... 42

2.6.1 Mean Absolute Error (MAE)........cocoiiiiniiiiesieeeee e 42
2.6.2 Mean Absolute Percentage Error (MAPE) ..o, 42
BAB [l METODE PENELITIAN ...ttt 44
3.1 Jenis dan SUMDBEr Data.........cccceviririeiieieiesesiesiesee e 44
3.2 Variabel Penelitian ... 44



3.3 Tahapan AnalisisS Data ............cccuriiiieiiieieiee e 45

3.4 Diagram Alir AnaliSiS Data .........cceoeiierieriiiiiiiiiieeeeee e 47
BAB IV HASIL DAN PEMBAHASAN ......oooiiiiie e 49
4.1 Pola Data Jakarta ISIamicC INAEX ........cccooeiiriiiiiiiiiccee e 49
4.2 SEASTONEITLAS......eeieeeeieeeet ettt b e ab e 50
4.2.1 Stasioneritas dalam Varian ............cccooeoreneineneneesese s 50
4.2.2 Stasioneritas dalam Mean...........cccooereiriieinnec s 51

4.3 ldentifikasi Model ARIMA ..o 52
4.3.1 Estimasi dan Uji Signifikansi Parameter Model ARIMA .................... 53
4.3.2 Uji Asumsi Model ARIMA .......cov ot 55
4.3.3 Pemilihan Model ARIMA Terbaik ..........cccooeiriniiiiiiceiic e 59
4.3.4 Peramalan dengan Model ARIMA TerbaiK.........cccccocevvveviiiciiievecnnn, 60

4.4 ldentifikasi Model Double Exponential Smoothing ..........ccccoeveveviiinnnnnee. 60
4.4.1 Menentukan Nilai & dan B.......c.ccccovviieiieie i 60
4.4.2 Menghitung Nilai Penghalusan level (St) dan Trend (bt) .......c..cc..... 61
4.4.3 Menghitung Nilai Peramalan.............cccooveiiiiiiiiieic e 62

4.5 Penentuan Model Peramalan Terbaik...........ccccoeoiiiiiiiiiniiicce 64
4.6 Perhitungan Peramalan Data Testing Menggunakan Model Terbaik.......... 64
4.7 Evaluasi Kinerja Model Terbaik ...........ccccoceovieiiiiiiicie e 65
BAB V PENUTUP ... oot 67
5.1, KESIMPUIAN ..ot 67
DAFTAR PUSTAKA L.ttt ettt e nneas 68
LAMPIRAN ...ttt ettt e et e e e nnb e e e nnneeea 71



