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ABSTRAK 
 

Peramalan Harga Saham PT Bank Rakyat Indonesia (Persero) Tbk 
menggunakan Pemodelan Hybrid ARIMA-FFNN (Oleh: Ni Gusti Ayu Putu 
Dina Damayanti; Pembimbing: Yuana Sukmawaty dan Nur Salam, 2025; 128 
halaman) 
 
Saham merupakan bukti penyertaan modal perorangan atau pihak pada suatu 
perusahaan atau perseroan terbatas. Salah satu perusahaan penerbit saham di 
Bursa Efek Indonesia (BEI) yang bergerak di sektor keuangan adalah PT Bank 
Rakyat Indonesia (Persero) Tbk dengan kode saham BBRI. Pergerakan harga 
saham BBRI menjadi tantangan bagi investor dalam menentukan waktu 
pembelian dan penjualan saham. Oleh karena itu, diperlukan adanya 
peramalan terhadap harga saham BBRI. Dalam penelitian ini dilakukan 
peramalan dengan model hybrid ARIMA-FFNN yang memanfaatkan ARIMA 
untuk mengidentifikasi pola linier non-musiman maupun musiman, 
sedangkan FFNN digunakan untuk mengidentifikasi pola nonlinier yang 
kompleks. Tujuan dari penelitian ini untuk mendeskripsikan karakteristik, 
mengkonstruksi model hybrid ARIMA-FFNN, dan meramalkan harga saham 
BBRI. Data yang digunakan adalah harga penutupan saham BBRI pada 1 
Januari 2019 hingga 29 November 2024 dari situs https://finance.yahoo.com. 
Penelitian ini dilakukan dengan mengidentifikasi model ARIMA terbaik, lalu 
menentukan residual dari model yang kemudian diproses dengan jaringan 
FFNN sehingga membentuk model hybrid ARIMA-FFNN. Hasilnya diperoleh 
model hybrid ARIMA-FFNN non-musiman maupun musiman memiliki 
keakuratan prediksi yang lebih baik dari ARIMA non-hybrid dengan MAPE 
testing sebesar 2.12% dan 2.07%. Adapun model hybrid ARIMA-FFNN 
menghasilkan peramalan harga saham yang fluktuatif akibat perubahan 
pergerakan harga saham yang terjadi dalam selang dua harian sejak awal 
periode peramalan. 
  
Kata Kunci: Harga Saham BBRI, Peramalan, Hybrid ARIMA-FFNN  
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ABSTRACT 
 

FORECASTING THE STOCK PRICE OF PT BANK RAKYAT INDONESIA 
(PERSERO) TBK USING HYBRID ARIMA-FFNN MODELING (By: Ni Gusti Ayu 
Putu Dina Damayanti; Advisor: Yuana Sukmawaty and Nur Salam, 2025; 128 
pages) 
 

Stock is proof of capital participation by individuals or other parties in a 
company or limited liability company. One of the companies issuing stock on 
the Indonesia Stock Exchange (IDX) engaged in the financial sector is PT Bank 
Rakyat Indonesia (Persero) Tbk with the stock code BBRI. BBRI’s stock price 
movement is a challenge for investors in determining the right time to buy and 
sell stock. Therefore, it is necessary to forecast the BBRI stock price. In this 
study, forecasting is carried out with a hybrid ARIMA-FFNN model that utilizes 
ARIMA to identify non-seasonal and seasonal linear patterns, while FFNN is 
used to identify complex nonlinear patterns. The purpose of this study is to 
describe the characteristics, construct a hybrid ARIMA-FFNN model, and 
forecast BBRI stock prices. The data used is the closing price of BBRI stock from 
January 1, 2019, to November 29, 2024, obtained from the website 
https://finance.yahoo.com. This research is conducted by identifying the best 
ARIMA model, then determining the residual model, which is subsequently 
processed with the FFNN network to form a hybrid ARIMA-FFNN model. This 
research is conducted by identifying the best ARIMA model, then determining 
the residuals of the model which are then processed with the FFNN network 
to form a hybrid ARIMA-FFNN model. The results obtained by the non-
seasonal and seasonal ARIMA-FFNN hybrid models have better prediction 
accuracy than non-hybrid ARIMA with MAPE testing of 2.12% and 2.07%. The 
hybrid ARIMA-FFNN model generates fluctuating stock price forecasts, driven 
by changes in stock price dynamics occurring within two-day intervals from 
the start of the forecasting period. 
 

Keywords: BBRI's stock price, Forecasting, Hybrid ARIMA-FFNN 
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