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ANALISIS KOMPARATIF TIME SERIES FORECASTING UNTUK
PREDIKSI HARGA SAHAM BYD

Abstrak

Penelitian ini membandingkan kinerja SARIMA, Prophet, dan NeuralProphet dalam
memprediksi harga saham BYD Company Limited vang bersifat non-stationary, volatilitas
tinggi, dan rentan terhadap structural break. Data 3.280 hari perdagangan periode 201 1—
2024 dievaluasi melalui walk-forward validation (36 iterasi bulanan) dan multi-horizon
forecasting (horizon 1-23 hari) menggunakan metrik MAE, MSE, RMSE, MAPE, MASE,
dan sMAPE. Hasil menunjukkan NeuralProphet memiliki kinerja terbaik, sementara
SARIMA(3,1,3)(0,0,0)[5] tidak berbeda signifikan secara statistik (Wilcoxon, p = 0,09288),
dan Prophet menghasilkan error tertinggi pada sebagian besar horizon. Perbedaan
performa dikonfirmasi melalui wji Friedman (p = 0,001477) dan Wilcoxon signed-rank.
Penelitian ini memberikan dasar empiris bagi pemilihan model prediksi pada saham volatil
dan acuan horizon prediksi dalam pengambilan keputusan investasi.

Kata kunci: SARIMA, Prophet, NeuralProphet, time series
Abstract

This study compares SARIMA, Prophet, and NeuralProphet for forecasting BYD Company
Limited stock prices, which exhibit non-stationarity, high volatility, and susceptibility to
structural breaks. A dataset of 3,280 trading days from 2011-2024 was evaluated using
walk-forward validation (36 monthly iterations) and multi-horizon forecasting (horizons 1—
23 days) with MAE, MSE, RMSE, MAPE, MASE, and sMAPE metrics. NeuralProphet
achieved the best overall performance, while SARIMA(3,1,3)(0,0,0)/5] showed no
statistically significant difference (Wilcoxon, p = 0,09288), and Prophet produced the
highest error across most horizons. Performance differences were confirmed by the
Friedman test (p = 0,001477) and Wilcoxon signed-rank tests. This study provides an
empirical basis for forecasting model selection on volatile stocks and a reference for forecast
horizons in investment decision-making

Keywords: SARIMA, Prophet, NeuralProphet, time series
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