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MOTTO 

 

 
Don’t be afraid; I am with you all the time, listening and seeing. 

(QS. 20:46) 
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ABSTRAK 

 
Volatilitas dan kompleksitas pasar saham menghadirkan tantangan besar 

bagi investor dalam memprediksi arah pergerakan harga saham. Hal ini menuntut 

pendekatan prediksi yang lebih akurat, terutama melalui analisis teknikal. 

Penelitian ini bertujuan untuk mengembangkan model prediksi harga saham yang 

menggabungkan Recurrent Neural Network (RNN) dan Long Short-Term Memory 

(LSTM) guna meningkatkan akurasi prediksi saham PT Bank Central Asia 

(BCA), yang merupakan salah satu saham dengan kapitalisasi pasar terbesar di 

Indonesia. Metode yang diterapkan dalam penelitian ini meliputi tahapan input 

dataset, pre- processing, pembagian training dan testing, perancangan model 

dengan data training, training model, pengujian model, dan evaluasi model, 

denormalisasi, prediksi, dan menampilkan hasil prediksi. Analisis teknikal 

merupakan salah satu aspek penting untuk membantu investor mengambil 

keputusan investasi yang baik. Penelitian ini membuktikan bahwa model 

gabungan RNN-LSTM memiliki hasil akurasi yang lebih unggul sebanyak 92.6% 

dibandingkan model RNN biasa dengan hasil akurasi 74.9% serta LSTM biasa 

dengan akurasi 82.1%. 

 

Kata Kunci: akurasi prediksi, analisis teknikal, prediksi saham, saham bca, 

volatilitas. 
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ABSTRACT 

 
The volatility and complexity of the stock market present a major 

challenge for investors in predicting the direction of stock price movements. This 

requires a more accurate prediction approach, especially through technical analysis. 

This study aims to develop a stock price prediction model that combines Recurrent 

Neural Network (RNN) and Long Short-Term Memory (LSTM) to improve the 

accuracy of stock predictions for PT Bank Central Asia (BCA), which is one of 

the stocks with the largest market capitalization in Indonesia. This research method 

included the stages of the input dataset, pre-processing, training and testing 

division, model design with training data, model training, model testing, model 

evaluation, denormalization, prediction, and displaying prediction results. 

Technical analysis is one of the significant aspects to support investors in making 

good investment decisions. This study proves that the combined RNN-LSTM 

model has a superior accuracy result of 92.6% compared to the regular RNN 

model with an accuracy of 74.9% and regular LSTM with an accuracy of 82.1%. 

 

 

Keywords: Prediction Accuracy, Technical Analysis, Stock Prediction, BCA 

Stock, Volatility. 
 

 

 

 

 


