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ABSTRAKSI 

Penelitian ini bertujuan untuk meramalkan harga saham Bank BRI periode 

2020–2024 dengan menggunakan metode Autoregressive Integrated Moving Average 

(ARIMA) yang diolah melalui perangkat lunak EViews. Data penelitian berupa harga 

saham harian yang diperoleh dari website resmi bank BRI. Sebelum dianalisis, data 

terlebih dahulu melalui tahap data cleaning yang meliputi pengecekan nilai hilang, 

penghapusan duplikasi, penyesuaian format tanggal, serta identifikasi outlier. 

Pembersihan data dilakukan untuk memastikan bahwa data yang digunakan berkualitas 

baik sehingga model peramalan dapat dibangun secara optimal. Tahapan analisis 

dimulai dengan uji stasioneritas untuk melihat kestabilan data. Apabila data belum 

stasioner, dilakukan proses diferensiasi agar memenuhi syarat stasioneritas. 

Selanjutnya, pola data diamati melalui grafik Autocorrelation Function (ACF) dan 

Partial Autocorrelation Function (PACF) untuk menentukan orde pada model ARIMA. 

Beberapa model kandidat kemudian dibangun dan dievaluasi berdasarkan nilai Sum of 

Squared Residual (SSR) serta Akaike Information Criterion (AIC). Model terbaik 

dipilih berdasarkan nilai SSR dan AIC paling rendah sebagai dasar peramalan. Hasil 

penelitian menunjukkan bahwa metode ARIMA dengan model (3,1,2) efektif 

digunakan untuk peramalan jangka pendek harga saham Bank BRI dengan nilai MAPE 

2,26%. Meski demikian, ARIMA memiliki keterbatasan untuk peramalan jangka 

panjang karena cenderung menghasilkan pola prediksi yang datar. Oleh karena itu, 

diperlukan kombinasi dengan metode lain agar peramalan lebih akurat dalam jangka 

panjang. 

Kata kunci: ARIMA, peramalan, harga saham, BRI, EViews,  
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ABSTRACT 

 

This study aims to forecast the stock prices of Bank BRI for the period 2020–2024 

using the Autoregressive Integrated Moving Average (ARIMA) method, processed 

through EViews software. The research data consists of daily stock prices obtained 

from Bank BRI’s official website. Before analysis, the data underwent a cleaning 

process, including checking for missing values, removing duplicates, adjusting date 

formats, and identifying outliers. Data cleaning was conducted to ensure high-quality 

data so that the forecasting model could be built optimally. The analysis stages began 

with a stationarity test to assess data stability. If the data was found to be non-

stationary, differencing was performed to meet the stationarity requirement. Next, data 

patterns were observed through Autocorrelation Function (ACF) and Partial 

Autocorrelation Function (PACF) graphs to determine the order of the ARIMA model. 

Several candidate models were then constructed and evaluated based on the Sum of 

Squared Residual (SSR) and Akaike Information Criterion (AIC) values. The best 

model was selected based on the lowest SSR and AIC values as the basis for 

forecasting. The results show that the ARIMA (3,1,2) model is effective for short-term 

forecasting of Bank BRI stock prices, with a MAPE value of 2.26%. However, ARIMA 

has limitations in long-term forecasting as it tends to produce flat prediction patterns. 

Therefore, combining it with other methods is necessary for more accurate long-term 

forecasts.  

Keywords: ARIMA, Forecasting, stock price, BRI, EViews 
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