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ABSTRAK

Nama . Dafa Putra Ramadhani
NIM : 41520010141
Program Studi . Teknik Informatika

Perbandingan Algoritma Random Forest dan
Support Vector Regression dalam Prediksi Harga
Saham berdasarkan data historis (studi kasus PT.
Temas TBK)

Dosen Pembimbing :  Mohamad Yusuf, S.Kom., M.C.S

Judul Proposal Penelitian

Penelitian ini bertujuan untuk menerapkan algoritma Random Forest dan Support
Vector Regression dalam membangun model prediksi harga saham PT. Temas
Thk (TMAS) dengan memanfaatkan data historis. Fluktuasi harga saham, yang
dipengaruhi oleh berbagai faktor, menjadi fokus utama dalam penelitian ini.
Dengan menggunakan data historis harga saham TMAS, termasuk harga
pembukaan, penutupan, tertinggi, terendah, volume perdagangan, serta indikator
teknikal dan fundamental, model Random Forest dan Support Vector Machine
diharapkan dapat menghasilkan prediksi yang akurat. Kinerja model akan
dievaluasi menggunakan metrik seperti Mean Squared Error (MSE), Mean
Absolute Error (MAE), dan R-squared. Penelitian ini diharapkan dapat
memberikan kontribusi dalam pengembangan model prediksi harga saham yang
dapat membantu para investor dalam pengambilan keputusan investasi yang lebih
baik.

Kata kunci: Prediksi, Saham, Random Forest, Support Vector Regression,
Machine learning, Data Historis.
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ABSTRACT

Name . Dafa Putra Ramadhani
NIM 41520010141
Study Program . Informatics Engineering

Comparison of the Random Forest Algorithm and
Support Vector Regression in Stock Price
Prediction based on historical data (case study of
PT. Temas TBK)

Lecturer : Mohamad Yusuf, S.Kom., M.C.S

Title Research Proposal

This research aims to apply the Random Forest algorithm and Support Vector
Regression in building a stock price prediction model of PT Temas Thk (TMAS)
by utilising historical data. Stock price fluctuations, which are influenced by
various factors, are the main focus of this research. By using historical data of
TMAS stock price, including opening, closing, highest, lowest, trading volume, as
well as technical and fundamental indicators, the Random Forest model and
Support Vector Machine is expected to produce accurate predictions. Model
performance will be evaluated using metrics such as Mean Squared Error (MSE),
Mean Absolute Error (MAE), and R-squared. This research is expected to
contribute to the development of a stock price prediction model that can help

investors make better investment decisions.

Keywords: Predictions, Stocks, Random Forest, Support Vector Regression,
Machine learning, Historical Data.
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