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ABSTRAK

MODEL ARIMA DAN SUPPORT VECTOR REGRESSION - GRID SEARCH
UNTUK MERAMALKAN NILAI IMPOR MIGAS DI INDONESIA

Oleh
Fadilla Febrianti

24010120130051

Kegiatan impor migas merupakan salah satu kegiatan impor yang cukup
berpengaruh signifikan bagi Indonesia dalam pertumbuhan ekonomi. Impor migas
turut menyumbang 83.53% terhadap pertumbuhan perekonomian di Indonesia. Hal
ini diperlukan perencanaan dan pengelolaan yang tepat untuk menjaga kestabilan
kegiatan impor di Indonesia. Pada penelitian ini menggunakan metode ARIMA dan
Support Vector Regression — Grid Search dalam melakukan peramalan terhadap
nilai impor migas di Indonesia pada periode Januari 2010 sampai September 2023.
Hasil penelitian ini menunjukkan bahwa peramalan nilai impor migas di Indonesia
menggunakan model Support Vector Regression — Grid Search kernel RBF lebih
baik dibandingkan dengan model ARIMA dengan MAPE sebesar 14% dan RMSE
sebesar 494.1354 USS.

Kata kunci: Impor migas, ARIMA, Support Vector Regression.
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ABSTRACT

ARIMA MODEL AND SUPPORT VECTOR REGRESSION — GRID SEARCH
MODEL TO FORCAST THE VALUE OF OIL AND GAS IMPORTS IN
INDONESIA

by
Fadilla Febrianti
24010120130051

Oil and gas import activities are one of the import activities that have a significant
impact on Indonesia's economic growth. Oil and gas imports also contributed
83.53% to economic growth in Indonesia. This requires proper planning and
management to maintain the stability of import activities in Indonesia. This research
uses the ARIMA and Support Vector Regression — Grid Search methods to forecast
the value of oil and gas imports in Indonesia in the period January 2010 to
September 2023. The results of this research show that forecasting the value of oil
and gas imports in Indonesia using the Support Vector Regression — Grid Search
kernel RBF model is better than the ARIMA model with a MAPE of 14% and an
RMSE of 494,1354 US$.

Keywords: Oil and gas impor, ARIMA, Support Vector Regression.
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