
xv 
 

DAFTAR SINGKATAN 

AI   : Artificial Intelligence  
ANN   : Artificial Neural Network  
ARIMA  : Autoregressive Integrated Moving Average  
AR : Autoregressive 
BEI : Bursa efek Indonesia 
BUMN  : Badan Usaha Milik Negara 
GBM   : Geometric Brownian Motion 
I   : Integrated 
IHSG   : Indeks Harga Saham Gabungan 
JATS-NG  : Jakarta Automated Trading System Next Generation  
KSEI   : Kustodian Sentral Efek Indonesia 
LSTM   : Long Short-Term Memory  
MAPE   : Mean Absolute Percentage Error 
MSE   : Mean Squared Error 
MA   : Moving Average 
OHLCV  : Open-High-Low-Close-Volume 
RUPS   : Rapat Umum Pemegang Saham  
RNN   : Recurrent Neural Network 
RMSE   : Root Mean Square Error 
VaR   : Value-at-risk 
XAI   : Explainable  


