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ABSTRACT

Stock market forecasting has always been a subject of interest for most investors and
professional analysts. Stock market forecasting is a tough problem because of the
uncertainties involved in the movement of the market. The past few years have
witnessed a growing rate of attraction in adoption of Artificial Neural Network
techniques and combining them to improve forecasting accuracy in different fields. This
paper proposes used a Backpropagation Neural Network model for stock exchange
forecasting, the model is a feedforward and backward neural networks. We also employ
preprocessing methods for improving accuracy of the proposed model. We test
capability of the proposed method by applying it to forecast five companies from
Indonesia Stock Market. The case study companies were selected from different
industry categories according to the degree of stock market stability. Duration of
forecast from January 2009 to December 2014. The data source from
finance.yahoo.com are applied as a case study. Results show that the JST-BP is able to
good forecasting accuracy predicted with the fluctuation of stock market values. So it
can be considered as a suitable tool to deal with stock market forecasting problems.

Keyword : Forecasting, Backpropagation Neural Network, finance.yahoo.com,
accuracy



ABSTRAK

Peramalan pasar saham selalu menjadi subjek yang menarik bagi kebanyakan investor
dan analisis professional. Pasar saham memiliki masalah karena ketidakpastian dalam
pergerakan di pasar. Beberapa tahun terakhir, perkembangan dan inovasi dari
penggunaan teknik jaringan syaraf tiruan terus dikombinasikan untuk meningkatkan
akurasi peramalan di pasar yang berbeda. Penelitian ini bertujuan menggunakan
Jaringan Syaraf Tiruan Backpropagation untuk meramalkan harga saham, model ini
merupakan sebuah model jaringan syaraf feedforward and backward. Implementasikan
dan inovasi metode awal sebelum proses analisis untuk meningkatkan akurasi. Kita
menguji kemampuan metode untuk di aplikasikan di dalam peramalan lima perusahaan
yang terdaftar di Bursa Efek Indonesia. Perusahaan yang menjadi studi kasus dipilih
berasal dari industri yang berbeda berdasarkan stabilitas pasar yang berbeda. Periode
peramalan dilakukan dari January 2009 sampai December 2014. Data penelitian berasal
dari finance.yahoo.com. Hasil penelitian menunjukan bahwa ketika kondisi pasar
mengalami fluktuasi, JST-BP tetap memberikan akurasi tinggi. Jadi, alat analisis
peramalan ini bisa memberikan bantuan memutuskan permasalahan peramalan saham.

Keyword : Peramalan, Backpropagation Neural Network, finance.yahoo.com, Akurasi
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