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ABSTRAK 

Penelitian ini bertujuan mengimplementasikan dan mengevaluasi dua algoritma untuk 

prediksi, yaitu Regresi Linier dan ARIMA (Autoregressive Integrated Moving Average), 

dalam memproyeksikan harga emas (XAU/IDR) berdasarkan data historis periode 1 

Januari 2022 – 31 Desember 2024. Data diperoleh dari Investing.com dan melalui 

tahapan pra-pemrosesan, meliputi penanganan missing values, konversi format tanggal, 

dan penyusunan data terstruktur. Regresi Linier digunakan untuk memodelkan tren 

harga jangka panjang, sedangkan ARIMA (0,1,1) diterapkan untuk menangkap pola 

fluktuasi jangka pendek. Evaluasi kinerja menggunakan Mean Absolute Error (MAE) 

dan Root Mean Squared Error (RMSE). Hasil penelitian menunjukkan bahwa Regresi 

Linier memiliki tingkat kesalahan prediksi lebih rendah (MAE = 51.367,85; RMSE = 

89.745,89) dibandingkan ARIMA (MAE = 74.744,18; RMSE = 118.356,75). Dengan 

demikian, Regresi Linier dinilai lebih tepat untuk memodelkan tren harga emas pada 

dataset ini, sementara ARIMA tetap relevan untuk memprediksi pergerakan jangka 

pendek. Penelitian ini diharapkan dapat menjadi referensi dalam penerapan metode 

statistik dan machine learning klasik pada prediksi harga komoditas, khususnya emas, 

di pasar Indonesia. 

 

Kata kunci: prediksi harga emas, regresi linier, ARIMA, MAE, RMSE 
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ABSTRACT 

This study aims to implement and evaluate two algorithms for prediction, namely Linear 

Regression and ARIMA (Autoregressive Integrated Moving Average), in projecting 

gold prices (XAU/IDR) based on historical data for the period January 1, 2022 – 

December 31, 2024. Data is obtained from Investing.com and through pre-processing 

stages, including handling missing values, date format conversion, and structured data 

compilation. Linear regression is used to model long-term price trends, while ARIMA 

(0,1,1) is applied to capture short-term fluctuation patterns. Performance evaluation 

using Mean Absolute Error (MAE) and Root Mean Squared Error (RMSE). The results 

showed that Linear Regression had a lower rate of prediction error (MAE = 51,367.85; 

RMSE = 89,745.89) vs ARIMA (MAE = 74,744.18; RMSE = 118,356.75). Thus, Linear 

Regression is considered more appropriate for modeling gold price trends in this dataset, 

while ARIMA remains relevant for predicting short-term movements. This research is 

expected to be a reference in the application of statistical methods and classical machine 

learning in predicting commodity prices, especially gold in the Indonesian market. 
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