
 

 

 

 

 

 

 

 

 

 

 

  BY  

   SYARIFUDIN ABDULLAH 

2215091032 

PERFORMANCE COMPARISON OF SARIMA AND 

PROPHET MODELS FOR FORECASTING INDONESIAN 

BANKING STOCK PRICES 

 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

    INFORMATION SYSTEM STUDY PROGRAM 

DEPARTMENT OF INFORMATICS ENGINEERING 

FACULTY OF ENGINEERING AND VOCATIONAL 

UNIVERSITAS PENDIDIKAN GANESHA  

    SINGARAJA 

2026 

 



PERFORMANCE COMPARISON OF SARIMA AND 

PROPHET MODELS FOR FORECASTING INDONESIAN 

BANKING STOCK PRICES 

 

 

UNDERGRADUATE THESIS 

 

 

Submitted to 

Universitas Pendidikan Ganesha 

To fulfil One of the Requirements in Completing the 

Undergraduate Program Information Systems 

 

 

 

 

 

 

By 

 Syarifudin Abdullah 

2215091032 

 

INFORMATION SYSTEM STUDY PROGRAM 

DEPARTMENT OF INFORMATICS ENGINEERING  

FACULTY OF ENGINEERING AND VOCATIONAL 

 UNIVERSITAS PENDIDIKAN GANESHA 

                      SINGARAJA 

2026 
 

 



UU ITE No. 11 Tahun 2008 Pasal 5 Ayat 1 "Informasi Elektronik dan/atau hasil cetaknya merupakan alat bukti hukum yang sah" 

Dokumen ini telah ditandatangani secara elektronik menggunaan sertifikat elektronik yang diterbitkan BSrE - BSSN, validitias dokumen 

elektronik ini bisa dicek menggunakan aplikasi mobile VeryDS oleh BSrE 

Cetakan dokumen ini merupakan salinan dari file dokumen bertandatangan elektronik yang keabsahannya dapat diakses melalui scan 

QRCode yang terdapat pada sertifikat ini. 

 

UNDERGRADUATE THESIS 

 

 

 
SUBMITTED IN FULFILLMENT OF THE 

REQUIRED ACADEMIC WORK AND IN 

COMPLETION OF THE REQUIREMENTS TO 

OBTAIN THE DEGREE OF BACHELOR OF 

COMPUTER SCIENCE 

 
 

 

 

 

 

 

 

 

 

 

Approved By 
 

 

 

Supervisor I 
Ida Bagus Nyoman Pascima, S.Pd., M.Cs. 

NIP.198907132019031017 

 

Supervisor II 
Ir. I Nyoman Tri Anindia Putra, S.Kom., M.Cs. 

NIP.199111302024061001 



UU ITE No. 11 Tahun 2008 Pasal 5 Ayat 1 "Informasi Elektronik dan/atau hasil cetaknya merupakan alat bukti hukum yang sah" 

Dokumen ini telah ditandatangani secara elektronik menggunaan sertifikat elektronik yang diterbitkan BSrE - BSSN, validitias dokumen 

elektronik ini bisa dicek menggunakan aplikasi mobile VeryDS oleh BSrE 

Cetakan dokumen ini merupakan salinan dari file dokumen bertandatangan elektronik yang keabsahannya dapat diakses melalui scan 

QRCode yang terdapat pada sertifikat ini. 

 

Undergraduate Thesis by Syarifudin Abdullah  

Has been defended before ther Board of Examiners 

On the date of August 3, 2026 

 

Board of Examiners 
 

 

 

Chairperson 
Dr. Ir. I Made Gede Sunarya, S.Kom., M.Cs. 

NIP.198307252008011008 

 

Member 
Ir. Gede Surya Mahendra, S.Pd., M.Kom. 

NIP.199003132022031009 

 

Member 
Ida Bagus Nyoman Pascima, S.Pd., M.Cs. 

NIP.198907132019031017 

 

Member 
Ir. I Nyoman Tri Anindia Putra, S.Kom., M.Cs. 

NIP.199111302024061001 



UU ITE No. 11 Tahun 2008 Pasal 5 Ayat 1 "Informasi Elektronik dan/atau hasil cetaknya merupakan alat bukti hukum yang sah" 

Dokumen ini telah ditandatangani secara elektronik menggunaan sertifikat elektronik yang diterbitkan BSrE - BSSN, validitias dokumen 

elektronik ini bisa dicek menggunakan aplikasi mobile VeryDS oleh BSrE 

Cetakan dokumen ini merupakan salinan dari file dokumen bertandatangan elektronik yang keabsahannya dapat diakses melalui scan 

QRCode yang terdapat pada sertifikat ini. 

 

Accepted by the Examination Committee of the Faculty of Engineering 

and Vocational Universitas Pendidikan Ganesha 

to fulfill the requirements to obtain the undergraduate degree of 

bachelor of computer science 

 

 

 

Approved By 
 

 

 

Chairperson of the 

Examination 

Ir. Made Windu Antara Kesiman, S.T., M.Sc., Ph.D. 

NIP.198211112008121001 

 

Secretary of the 

Examination 

Ir. I Made Dendi Maysanjaya, S.Pd., M.Eng. 

NIP.199005152019031008 

 

Dean of the Faculty of Engineering and Vocational 

Prof. Dr. Kadek Rihendra Dantes, S.T., M.T. 

NIP.197912012006041001 



i  

 

STATEMENT OF AUTHENTICITY 

 

 

I hereby declare that the scientific work entitled "Performance Comparison of 

SARIMA and Prophet Models for Forecasting Indonesian Banking Stock Prices" and 

all of its contents are genuinely my own work, and I have not committed any 

plagiarism or quoting in ways that do not comply with the prevailing scientific ethics 

in the academic community. Under this declaration, I am prepared to accept any 

risks/sanctions imposed upon me if violations of scientific ethics are later found in this 

work or if there are claims regarding the authenticity of my work. 

 

 

 

Singaraja, 3 August 2026 

Statement made by 

 

 

 

 

Syarifudin Abdullah Student 

ID. 2215091032 



ii  

 

DEDICATION 

 

 

 

BELOVED PARENTS 

I dedicate this work to my beloved parents, whose endless love, sacrifices, and 

prayers have been the foundation of everything I have achieved. Thank you for 

working tirelessly to give me the opportunity to pursue my education. 

 

TO MY BROTHERS 

Thank you for being my constant source of comfort, and motivation. You 

reminded me to rest when I was exhausted, celebrated the smallest progress with 

me, and never let me feel alone in this process. 

 

MYSELF 

Lastly, I dedicate this thesis to myself, for the resilience, discipline, and 

determination that carried me through countless obstacles. To the version of me 

who almost gave up but chose to keep going, thank you for not quitting. 



iii  

 

MOTTO 

 

 

 

 

 

“Siapapun yang bersungguh sungguh pasti akan berhasil” 
 

 

 

 

 

 

 

 



iv  

PREFACE 

First and foremost, praise and gratitude are devoted to Almighty God for His 

blessings, guidance, and mercy, which have enabled the author to complete this 

undergraduate thesis entitled "Performance Comparison of SARIMA and Prophet 

Models for Forecasting Indonesian Banking Stock Prices." This thesis was prepared 

as one of the requirements for obtaining a Bachelor's Degree in Information Systems at 

the Faculty of Engineering and Vocational Studies, Universitas Pendidikan Ganesha. 

The author realizes that the completion of this thesis would not have been possible 

without the support, guidance, encouragement, and assistance of many individuals. 

Therefore, the author would like to express sincere gratitude to: 

 

1. Prof. Dr. Kadek Rihendra Dantes, S.T., M.T. as the Dean of the Faculty of 

Engineering and Vocational Studies for supporting the academic process. 

2. Dr. Putu Hendra Suputra, S.Kom., M.Cs., as the Head of the Department of 

Informatics Engineering. 

3. Ir. I Made Dendi Maysanjaya, S.Pd., M.Eng., as the Head of the Information 

Systems Study Program for the guidance and academic support provided 

throughout the study period. 

4. Ida Bagus Nyoman Pascima, S.Pd., M.Cs., as First Supervisor, for his 

invaluable guidance, constructive suggestions, continuous encouragement, and 

patience throughout the completion of this research. 

5. Ir. I Nyoman Tri Anindia Putra, S.Kom., M.Cs., as Second Supervisor, for his 

valuable advice, insightful feedback, and continuous support during the research 

and writing process. 

6. Dr. Ir. I Made Gede Sunarya, S.Kom., M.Cs., as the First Examiner, for his 

constructive comments, valuable suggestions, and thoughtful evaluation, 

which greatly contributed to improving the quality of this thesis. 

7. Ir. Gede Surya Mahendra, S.Pd., M.Kom., as the Second Examiner, for his 

valuable feedback, insightful recommendations, and encouragement that 

helped refine this research. 



v  

8. All lecturers and staff of the Information Systems Study Program for their 

knowledge, assistance, and support during the author's academic journey. 

9. The author's beloved parents and family for their endless love, prayers, 

motivation, and unwavering support. 

10. Friends and colleagues who have provided encouragement, assistance, and 

valuable discussions during the preparation of this undergraduate thesis. 

11. Everyone who has contributed, either directly or indirectly, to the 

completion of this undergraduate thesis. 

The author acknowledges that this thesis is far from perfect. Therefore, constructive 

criticism and suggestions are sincerely welcomed for future improvements. It is hoped 

that this undergraduate thesis will provide useful insights and contribute to the 

development of knowledge, particularly in the field of time series forecasting and 

financial data analysis. 

 

 

Singaraja, 3 August 2026 

 

 

 

Author 



viii  

TABLE OF CONTENTS 

TABLE OF CONTENTS ...................................................................................... viii 

LIST OF TABLES .................................................................................................. xi 

LIST OF FIGURES .............................................................................................. xiii 

CHAPTER I INTRODUCTION ............................................................................ 15 

1.1 Research Background ................................................................................ 15 

1.2 Problem Identification ................................................................................ 17 

1.3 Research Questions .................................................................................... 17 

1.4 Research Objectives ................................................................................... 18 

1.5 Research Limitations .................................................................................. 18 

1.6 Research Significances ............................................................................... 19 

CHAPTER II THEORETICAL FRAMEWORK ................................................... 20 

2.1 Literature Review....................................................................................... 20 

2.2 Theoretical Foundation .............................................................................. 27 

2.2.1 Forecasting .......................................................................................... 27 

2.2.2 Stock Market ....................................................................................... 27 

2.2.3 Time Series Analysis ........................................................................... 28 

2.2.4 SARIMA ............................................................................................. 29 

2.2.4.1 SARIMA Model Components ................................................... 29 

2.2.4.2 SARIMA Model Notation .......................................................... 30 

2.2.4.3 Stationarity ................................................................................... 31 

2.2.4.4 ACF .............................................................................................. 32 

2.2.4.5 PACF ........................................................................................... 32 

2.2.5 Prophet................................................................................................... 33 

2.2.5.1 Prophet Model Structure .............................................................. 33 

2.2.5.2 Trend Component ........................................................................ 33 

2.2.5.3 Seasonal Component ................................................................... 34 

2.2.5.4 Holiday Component ..................................................................... 35 

2.2.6 MAPE ................................................................................................. 35 

2.2.7 Dstat .................................................................................................... 36 

2.2.8 MSE .................................................................................................... 37 

CHAPTER III RESEARCH METHODOLOGY .................................................. 39 

3.1 Type of Research and Data Sources ........................................................... 39 



ix  

3.2 Research Stages ......................................................................................... 40 

3.2.1 Data Collection ................................................................................... 41 

3.2.2 Data Preprocessing .............................................................................. 44 

3.2.3 SARIMA Modelling............................................................................ 46 

3.2.3.1 Stationarity Testing .................................................................... 47 

3.2.3.2 Model Identification and Estimation ......................................... 51 

3.2.4 Prophet Modelling .............................................................................. 59 

3.2.4.1 Data Format Preparation ............................................................ 59 

3.2.4.2 Model Parameter Configuration .................................................. 60 

3.2.4.3 Model Training and Forecasting .................................................. 62 

3.2.5 Model Evaluation ................................................................................ 62 

3.2.6 Web Based System Development ....................................................... 63 

3.2.6.1 Interface Design ........................................................................... 65 

3.2.6.2 Model Implementation and Website Deployment ....................... 67 

3.3 Tools and Libraries Used .................................................................... 67 

CHAPTER IV FINDINGS AND DISCUSSION.................................................. 68 

4.1 Research Findings .................................................................................. 68 

4.1.1 SARIMA Forecasting Result .............................................................. 68 

4.1.1.1 BBCA Forecasting Result ............................................................ 69 

4.1.1.2 BBRI Forecasting Result ............................................................. 80 

4.1.1.3 BMRI Forecasting Result ............................................................ 91 

4.1.1.4 Comparative Analysis of SARIMA Results .............................. 102 

4.1.2 Prophet Forecasting Results .............................................................. 106 

4.1.2.1 BBCA Forecasting Results ........................................................ 106 

4.1.2.2 BMRI Forecasting Results ........................................................ 117 

4.1.2.3 BBRI Forecasting Results ......................................................... 128 

4.1.2.4 Comparative Analysis of Prophet Results ................................. 138 

4.1.3 Model Evaluation Results ................................................................. 141 

4.2 Discussions .............................................................................................. 146 

4.2.1 Performance Comparison of SARIMA and Prophet ......................... 146 

4.2.3 Web-Based Forecasting System Implementation .............................. 148 

CHAPTER V CONCLUSION ............................................................................ 150 

5.1 Conclusions .............................................................................................. 150 

5.2 Recommendations .................................................................................... 150 

REFERENCES .................................................................................................... 152 



x  

ATTACHMENT .................................................................................................. 155 
 

 

 

 

 

 

 

 

 

 

 

 



xi  

LIST OF TABLES 

Table 2. 1 Mean Absolute Percentage Error (MAPE) Evaluation Criteria ............ 36 

Table 3. 1 BBCA Stock Price Dataset .................................................................... 42 

Table 3. 2 BBRI Stock Price Dataset ..................................................................... 43 

Table 3. 3 BMRI Stock Price Dataset .................................................................... 43 

Table 3. 4 Smallest AIC Results ........................................................................... 53 

Table 3. 5 Prophet Data Format Preparation of BBRI Stock ................................. 59 

Table 3. 6 Prophet Model Parameter Configuration .............................................. 60 

Table 3. 7 Sample Prediction Output of Prophet Model BBRI Stock ................... 62 

Table 4. 1 Manual Calculation of Dstat, MAPE, and MSE for BBCA Closing Stock 

Price ....................................................................................................................... 72 

Table 4. 2 Manual Calculation of Dstat, MAPE, and MSE for BBCA Open Stock Price

 ............................................................................................................................... 73 

Table 4. 3 Manual Calculation of Dstat, MAPE, and MSE for BBCA Closing Stock 

Price (1 Year) ........................................................................................................ 74 

Table 4. 4 Manual Calculation of Dstat, MAPE, and MSE for BBCA Open Stock Price 

(1 Year) .................................................................................................................. 75 

Table 4. 5 Manual Calculation of Dstat, MAPE, and MSE for BBCA Closing Stock 

Price (6 Month) ..................................................................................................... 76 

Table 4. 6 Manual Calculation of Dstat, MAPE, and MSE for BBCA Open Stock Price 

(6 Month) ............................................................................................................... 77 

Table 4. 7 Manual Calculation of Dstat, MAPE, and MSE for BBRI Closing Stock Price

 ............................................................................................................................... 83 

Table 4. 8 Manual Calculation of Dstat, MAPE, and MSE for BBRI Open Stock Price

 ............................................................................................................................... 84 

Table 4. 9 Manual Calculation of Dstat, MAPE, and MSE for BBRI Closing Stock Price 

(1 Year) .................................................................................................................. 85 

Table 4. 10 Manual Calculation of Dstat, MAPE, and MSE for BBRI Open Stock Price 

(1 Year) .................................................................................................................. 86 

Table 4. 11 Manual Calculation of Dstat, MAPE, and MSE for BBRI Closing Stock 

Price (6 Month) ..................................................................................................... 87 

Table 4. 12 Manual Calculation of Dstat, MAPE, and MSE for BBRI Open Stock Price 

(6 Month) ............................................................................................................... 88 

Table 4. 13 Manual Calculation of Dstat, MAPE, and MSE for BMRI Closing Stock 

Price ....................................................................................................................... 94 

Table 4. 14 Manual Calculation of Dstat, MAPE, and MSE for BMRI Open Stock Price

 ............................................................................................................................... 95 

Table 4. 15 Manual Calculation of Dstat, MAPE, and MSE for BMRI Closing Stock 

Price (1 Year) ........................................................................................................ 96 

Table 4. 16 Manual Calculation of Dstat, MAPE, and MSE for BMRI Open Stock Price 

(1 Year) .................................................................................................................. 97 

Table 4. 17 Manual Calculation of Dstat, MAPE, and MSE for BMRI Closing Stock 

Price (6 Month) ..................................................................................................... 98 



xii  

Table 4. 18 Manual Calculation of Dstat, MAPE, and MSE for BMRI Open Stock Price 

(6 Month) ............................................................................................................... 99 

Table 4. 19 Comparison of SARIMA Model Performance Using MAPE, MSE, and 

Dstat ..................................................................................................................... 102 

Table 4. 20 Manual Calculation of Dstat, MAPE, and MSE for BBCA Close Stock Price

 ............................................................................................................................. 108 

Table 4. 21 Manual Calculation of Dstat, MAPE, and MSE for BBCA Open Stock Price

 ............................................................................................................................. 109 

Table 4. 22 Manual Calculation of Dstat, MAPE, and MSE for BBCA Close Stock Price 

(1 Year) ................................................................................................................ 110 

Table 4. 23 Manual Calculation of Dstat, MAPE, and MSE for BBCA Open Stock Price 

(1 Year) ................................................................................................................ 111 

Table 4. 24 Manual Calculation of Dstat, MAPE, and MSE for BBCA Close Stock Price 

(6 Month) ............................................................................................................. 112 

Table 4. 25 Manual Calculation of Dstat, MAPE, and MSE for BBCA Open Stock Price 

(6 Month) ............................................................................................................. 113 

Table 4. 26 Manual Calculation of Dstat, MAPE, and MSE for BMRI Close Stock Price

 ............................................................................................................................. 119 

Table 4. 27 Manual Calculation of Dstat, MAPE, and MSE for BMRI Open Stock Price

 ............................................................................................................................. 120 

Table 4. 28 Manual Calculation of Dstat, MAPE, and MSE for BMRI Close Stock Price 

(1 Year) ................................................................................................................ 121 

Table 4. 29 Manual Calculation of Dstat, MAPE, and MSE for BMRI Open Stock Price 

(1 Year) ................................................................................................................ 122 

Table 4. 30 Manual Calculation of Dstat, MAPE, and MSE for BMRI Close Stock Price 

(6 Month) ............................................................................................................. 123 

Table 4. 31 Manual Calculation of Dstat, MAPE, and MSE for BMRI Open Stock Price 

(6 Month) ............................................................................................................. 124 

Table 4. 32 Manual Calculation of Dstat, MAPE, and MSE for BBRI Close Stock Price

 ............................................................................................................................. 130 

Table 4. 33 Manual Calculation of Dstat, MAPE, and MSE for BBRI Open Stock Price

 ............................................................................................................................. 131 

Table 4. 34 Manual Calculation of Dstat, MAPE, and MSE for BBRI Close Stock Price 

(1 Year) ................................................................................................................ 132 

Table 4. 35 Manual Calculation of Dstat, MAPE, and MSE for BBRI Open Stock Price 

(1 Year) ................................................................................................................ 133 

Table 4. 36 Manual Calculation of Dstat, MAPE, and MSE for BBRI Close Stock Price 

(6 Month) ............................................................................................................. 134 

Table 4. 37 Manual Calculation of Dstat, MAPE, and MSE for BBRI Open Stock Price 

(6 Month) ............................................................................................................. 135 

Table 4. 38 Comparison of Prophet Model Performance Using MAPE, MSE, and Dstat

 ............................................................................................................................. 138 

Table 4. 39 Overall Performance Summary of SARIMA and Prophet Models ... 143 



xiii  

LIST OF FIGURES 

Figure 3. 1 Research Flow Diagram ...................................................................... 41 

Figure 3. 2 BBRI Stock Decomposition Plot ......................................................... 44 

Figure 3. 3 BMRI Stock Decomposition Plot ........................................................ 45 

Figure 3. 4 BBCA Stock Decomposition Plot ....................................................... 45 

Figure 3. 5 SARIMA Flow .................................................................................... 47 

Figure 3. 6 ADF Test Results for BBCA Close Price: (a) Original Data; (b) After 

Differencing ........................................................................................................... 48 

Figure 3. 7 ADF Test Results for BBCA Open Price: (a) Original Data; (b) After 

Differencing ........................................................................................................... 48 

Figure 3. 8 ADF Test Results for BMRI Close Price: (a) Original Data; (b) After 

Differencing ........................................................................................................... 48 

Figure 3. 9 ADF Test Results for BMRI Open Price: (a) Original Data; (b) After 

Differencing ........................................................................................................... 49 

Figure 3. 10 ADF Test Results for BBRI Close Price: (a) Original Data; (b) After 

Differencing ........................................................................................................... 49 

Figure 3. 11 ADF Test Results for BBRI Open Price: (a) Original Data; (b) After 

Differencing ........................................................................................................... 49 

Figure 3. 12 Plot of Close Price Data After Differencing ...................................... 50 

Figure 3. 13 Plot of Open Price Data After Differencing ...................................... 50 

Figure 3. 14 ACF and PACF Plots of BBCA Open Price ...................................... 51 

Figure 3. 15 ACF and PACF Plots of BBCA Close Price ...................................... 52 

Figure 3. 16 ACF and PACF Plots of BMRI Open Price ....................................... 52 

Figure 3. 17 ACF and PACF Plots of BMRI Close Price ...................................... 52 

Figure 3. 18 ACF and PACF Plots of BBRI Open Price ....................................... 52 

Figure 3. 19 ACF and PACF Plots of Bbri Close Price ......................................... 53 

Figure 3. 20 Residual ACF Plots of BBCA Open Price ......................................... 54 

Figure 3. 21 Residual ACF Plots of BBCA Close Price ........................................ 55 

Figure 3. 22 Residual ACF Plots of BBRI Open Price .......................................... 55 

Figure 3. 23 Residual ACF Plots of BBRI Close Price ......................................... 55 

Figure 3. 24 Residual ACF Plots of BMRI Open Price ......................................... 56 

Figure 3. 25 Residual ACF Plots of BMRI Close Price ........................................ 56 

Figure 3. 26 Ljung-Box Test Results of BBCA Open Price .................................. 57 

Figure 3. 27 Ljung-Box Test Results of BBCA Close Price .................................. 57 

Figure 3. 28 Ljung-Box Test Results of BBRI Open Price.................................... 57 

Figure 3. 29 Ljung-Box Test Results of BBRI Close Price ................................... 58 

Figure 3. 30 Ljung-Box Test Results of BMRI Open Price ................................... 58 

Figure 3. 31 Ljung-Box Test Results of BMRI Close Price .................................. 58 

Figure 3. 32 Wireframe Design of the Stock Price Forecasting System Interface 66 

Figure 4. 1 SARIMA Forecasting Results for BBCA Open Price ......................... 78 

Figure 4. 2 SARIMA Forecasting Results for BBCA Close Price ........................ 78 

Figure 4. 3 SARIMA Forecasting Results for BBCA Open Price (1 Year) ........... 79 

Figure 4. 4 SARIMA Forecasting Results for BBCA Close Price (1 Year) .......... 79 

Figure 4. 5 SARIMA Forecasting Results for BBCA Open Price (6 Month) ........ 80 



xiv  

Figure 4. 6 SARIMA Forecasting Results for BBCA Close Price (6 Month) ....... 80 

Figure 4. 7 SARIMA Forecasting Results for BBRI Open Price .......................... 89 

Figure 4. 8 SARIMA Forecasting Results for BBRI Close Price .......................... 89 

Figure 4. 9 SARIMA Forecasting Results for BBRI Open Price (1 Year) ............ 90 

Figure 4. 10 SARIMA Forecasting Results for BBRI Close Price (1 Year) .......... 90 

Figure 4. 11 SARIMA Forecasting Results for BBRI Open Price (6 Month) ....... 91 

Figure 4. 12 SARIMA Forecasting Results for BBRI Close Price (6 Month) ....... 91 

Figure 4. 13 SARIMA Forecasting Results for BMRI Open Price ..................... 100 

Figure 4. 14 SARIMA Forecasting Results for BMRI Close Price ..................... 100 

Figure 4. 15 SARIMA Forecasting Results for BMRI Open Price (1 Year) ....... 101 

Figure 4. 16 SARIMA Forecasting Results for BMRI Close Price (1 Year) ....... 101 

Figure 4. 17 SARIMA Forecasting Results for BMRI Open Price (6 Month) .... 102 

Figure 4. 18 SARIMA Forecasting Results for BMRI Close Price (6 Month) .... 102 

Figure 4. 19 Prophet Forecasting Results for BBCA Open Price ........................ 114 

Figure 4. 20 Prophet Forecasting Results for BBCA Close Price ....................... 114 

Figure 4. 21 Prophet Forecasting Results for BBCA Open Price (1 Year) .......... 115 

Figure 4. 22 Prophet Forecasting Results for BBCA Close Price (1 Year) ......... 115 

Figure 4. 23 Prophet Forecasting Results for BBCA Open Price (6 Month) ....... 116 

Figure 4. 24 Prophet Forecasting Results for BBCA Close Price (6 Month) ...... 116 

Figure 4. 25 Prophet Forecasting Results for BMRI Open Price ........................ 125 

Figure 4. 26 Prophet Forecasting Results for BMRI Close Price ........................ 125 

Figure 4. 27 Prophet Forecasting Results for BMRI Open Price (1 Year) .......... 126 

Figure 4. 28 Prophet Forecasting Results for BMRI Close Price (1 Year) .......... 126 

Figure 4. 29 Prophet Forecasting Results for BMRI Open Price (6 Month) ....... 127 

Figure 4. 30 Prophet Forecasting Results for BMRI Close Price (6 Month) ....... 127 

Figure 4. 31 Prophet Forecasting Results for BBRI Open Price ......................... 136 

Figure 4. 32 Prophet Forecasting Results for BBRI Close Price ......................... 136 

Figure 4. 33 Prophet Forecasting Results for BBRI Open Price (1 Year) ........... 137 

Figure 4. 34 Prophet Forecasting Results for BBRI Close Price (1 Year) ........... 137 

Figure 4. 35 Prophet Forecasting Results for BBRI Open Price (6 Month) ........ 138 

Figure 4. 36 Prophet Forecasting Results for BBRI Close Price (6 Month)........ 138 

Figure 4. 37 Web-Based Stock Price Forecasting System Output ....................... 149


