DAFTAR ISl

LEMBAR PENGESAHAN ... oottt i
LEMBAR PERNY AT AAN .ottt a e i
SURAT KETERANGAN PERSETUJUAN PUBLIKASI ......ovveveeeieeeee . iii
KKATA PENGANT AR ettt a e iv
A B S T R A e ettt e ettt e e e e e e e e —————aaaaaaas Vi
A B S T R A C T e ettt e e ettt e e e e e e e ettt et e e e e e ra e eraeaeaaaaaas vii
DAFTAR IS oottt n e e e e viii
DAFTAR GAMBAR ...ttt a e Xi
DAFTAR TABEL ...ttt et e e e e e e e e e e e e eaaaans Xii
DAFTAR SINGI K AT AN .ottt ettt e e e e e e e eeeeeeeaaeeeaans xiii
DAF T AR IS T I AH e e Xiv
DAFTAR LAMPIRAN ..ot XV
BAB I PENDAHULUAN ...ttt e e e e e e e e e e, 1
1.1 Latar Belakang........cooveiiiiieieieee s 1
1.2 MaKsSud dan TUJUAN ......ccueeieiiccieee ettt 3
1.3 RUMUSAN MASAIAN.....ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee et e e e e e eeeeeeeeeeeeeeeees 3
1.4 Batasan MaSalah ..........eeeeeeeeeeeeeeeeee et 3
1.5 MEtOUE PONEIITIAN «.eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee ettt e et e eeeeeereeeeeeeeeeeeeeeeeeeeeeeees 4
1.6 SiStemMAtiKa PENUIISAN ....oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e eeeeeees 5
BAB I TINJAUAN PUST AK A ...ttt eeeieaa e e e e e s aneeeeeeeeaessenenees 7
2.1 Penelitian-Penelitian SEDElUMNYE ..o 7
2.2 DefiNiSI PrOQUKSE BEIAS ... 9
2.3 D INIST PIOOTKSI ..t nenens 10

2.3.1 Jenis-Jenis Metode PredikSi.......cooooeeeeeieee 11



2.3.2  Jangka Waktu Prediksi...........ccooeieiiiiiiiiiiec s 11
2.3.3  ProSes Prediksi. ... 11
2.3.4  Karakteristik Prediksi ..........coeiiiiiiiiiieceseeee e 13
2.4 Deret Waktu MO ..........coooiiiiiiiiiecee e 14
2.4.1 POIa DALA......ceiiiiiieiee s 15
2.5 Identifikasi Model Deret Waktu ............ccoveiiininiiiiinces e, 15
2.5.1 Proses Integrated (Stasioneritas dan Non stasioneritas)................... 16
2.5.2 Autocorrelation FUNCtion (ACF) ......cccovviiiiiiiice e 19
2.5.3 Partial Autocorrelation Function (PACF) .....ccccccvvvevieiieieececieenn, 19
2.5.4  EStiMasi Parameter ...........ccocoveiiireniiisisiees e 20
2.5.5 Pengujian DIiagnoStiK ..........ccoiiieieniriiiiiieee e 21
2.6 Metode Autoregressive Integrated Moving Average (ARIMA)................... 22
2.6.1 Autoregressive Model (AR).....ccooeiieiiiicieece e 22
2.6.2 Moving Average Model (MA) ... 23
2.6.3 Autoregressive Moving Average (ARMA) ..o 23
2.6.4 Autoregressive Integrated Moving Average (ARIMA) .................... 24
2.6.5 Kilasifikasi Model ARIMA ..., 25
2.7 Nilai Ketepatan Prediksi..... ..o 27
2.7.1 Mean square error (MSE) .......ccccveiiieii i 27
2.7.2 Mean Absolute Percentage Error (MAPE) ... 28
BAB 111 ANALISIS DAN PERANCANGAN SISTEM......cccooiiiiiiiiiiieeins 29
3.1 ANALISIS SISTEIM ..ttt 29
3.1.1  Analisis Masalah...........cccceiiiiiiiiiiiiicc 29
312 ANAlISIS DALA......ccviieiiiieiieieie s 30

3.1.3 Analisis Metode ARIMA ..o eeeeeees 32



3.1.4 Perhitungan Prediksi Metode ARIMA ... 34
3.1.5 Analisis Kebutuhan Non Fungsional ............ccccceveienieniiiinieeen 40
BAB IV IMPLEMENTASI DAN PENGUJIAN ..o 42
4.1 Implementasi Metode ARIMA ..o 42
4.1.1 Identifikasi Data Deret Waktu ..........cccocceiiiiniiniesienece e 42
4.1.2 Identifikasi Model ARIMA ... 47
4.1.3 Uji Signifikansi Parameter Model ARIMA ... 48
4.1.4 Uji Asumsi Residual Model ARIMA ..o 50
4.2 Hasil Prediksi Dan Evaluasi AKUIESI.........c.ccouervieiiieneee e 51
BAB V KESIMPULAN DAN SARAN .....oooiiiiiitntsiee et 54
5.1 KESIMPUIAN ..ot 54
I Y- | - o OO PR PR PRSP 55
DAFTAR PUSTAKA ..ottt 56

LAMPIRAN ...t nnne s 59



