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ABSTRAK 

Pengambilan keputusan dalam investasi saham dapat diperkirakan berdasarkan inflasi nilai 
IHSG (indeks harga saham gabungan). Pergerakan IHSG sering kali sulit diperkirakan karena 
banyak faktor yang berhubungan. Solusi yang biasa digunakan untuk mengatasi masalah 
tersebut merupakan prediksi menggunakan algoritma deep learning. Maka dari itu, peneliti 
ingin mencari tahu lebih unggul mana dari algoritma LSTM (Long Short Term Memory) dan 
GRU (Gated Recurrent Units) dalam memprediksi nilai IHSG pada sektor pertambangan yang 
performa sahamnya akhir-akhir ini sangat positif. Tahapan penelitian ini terdiri dari identifikasi 
masalah, studi literatur, pengumpulan data, praproses data, data mining, visualisasi model, dan 
pengambilan kesimpulan. Dataset diambil dari situs yahoo finance yang berkode ADRO.JK 
dan DSSA.JK. Model dinilai berdasarkan tiga metrik evaluasi, yaitu Root Mean Square Error 
(RMSE), Mean Absolute Percentage Error (MAPE), dan R squared (R2). Didapatkan hasil 
bahwa: Pada ADRO.JK RMSE terendah uji LSTM sebesar 0,022, sedangkan uji GRU sebesar 
0,015; MAPE terendah uji LSTM sebesar 16,9%, sedangkan uji GRU sebesar 17,1%; R2 
tertinggi uji LSTM sebesar 0,9739, sedangkan uji GRU sebesar 0,95546; Pada DSSA.JK RMSE 
terendah uji LSTM sebesar 0,042, sedangkan uji GRU sebesar 0,014; MAPE terendah uji 
LSTM sebesar 109,5%, sedangkan uji GRU sebesar 113,6%; dan R2 tertinggi uji LSTM sebesar 
0,9784, sedangkan uji GRU sebesar 0,99260. GRU diketahui memberikan nilai RMSE yang 
lebih rendah dan R2 yang lebih tinggi, sementara LSTM menghasilkan nilai MAPE yang lebih 
rendah. Dapat disimpulkan bahwa algoritma GRU memiliki performa yang lebih baik dalam 
memprediksi nilai IHSG di industri pertambangan. 

 

Kata kunci: IHSG, Sektor Pertambangan, Long Short Term Memory, Gated Recurrent Units
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ABSTRACT 

 

Stock investment decision making can be estimated based on the inflation of the JCI 
(composite stock price index). The movement of JCI is often difficult to predict due to many 
related factors. A commonly used solution to overcome this problem is prediction using deep 
learning algorithms. Therefore, researchers want to find out which is superior to the LSTM 
(Long Short Term Memory) and GRU (Gated Recurrent Units) algorithms in predicting the 
value of the JCI in the mining sector whose stock performance has been very positive lately. 
The stages of this research consist of problem identification, literature study, data collection, 
data preprocessing, data mining, model visualization, and conclusion. The dataset is taken 
from yahoo finance site coded ADRO.JK and DSSA.JK. The model is assessed based on three 
evaluation metrics, namely Root Mean Square Error (RMSE), Mean Absolute Percentage 
Error (MAPE), and R squared (𝑅𝑅2). The results showed that: In ADRO.JK the lowest RMSE 
of LSTM test is 0.022, while the GRU test is 0.015; the lowest MAPE of LSTM test is 16.9%, 
while the GRU test is 17.1%; the highest 𝑅𝑅2 of LSTM test is 0.9739, while the GRU test is 
0.95546; In DSSA.The lowest JK RMSE of the LSTM test was 0.042, while the GRU test was 
0.014; the lowest MAPE of the LSTM test was 109.5%, while the GRU test was 113.6%; and 
the highest 𝑅𝑅2 of the LSTM test was 0.9784, while the GRU test was 0.99260. GRU was found 
to provide lower RMSE and higher 𝑅𝑅2 values, while LSTM produced lower MAPE values. It 
can be concluded that the GRU algorithm has a better performance in predicting the JCI 
value in the mining industry. 
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