
 

i 

 

 

PROJECT REPORT 
STOCK PRICES PREDICTION  
USING MACHINE LEARNING 

 
 

 
 
 
 
 
 
 
 

Faculty of Computer Science 
Soegijapranata Catholic University 

2022

SELLY MARGARETHA SUDIYANDI 
19.K1.0046 



 

ii 

 

  

 

HALAMAN PENGESAHAN

Judul Tugas Akhir: : STOCK PRICES PREDICTION USING MACHINE LEARNING

Diajukan oleh : Selly Margaretha Sudiyandi

NIM : 19.K1.0046

Tanggal disetujui : 22 Desember 2022

Telah setujui oleh

Pembimbing : R. Setiawan Aji Nugroho S.T., MCompIT., Ph.D

Penguji 1 : Yonathan Purbo Santosa S.Kom., M.Sc

Penguji 2 : Hironimus Leong S.Kom., M.Kom.

Penguji 3 : R. Setiawan Aji Nugroho S.T., MCompIT., Ph.D

Penguji 4 : Rosita Herawati S.T., M.I.T.

Penguji 5 : Y.b. Dwi Setianto S.T., M.Cs.

Penguji 6 : Yulianto Tejo Putranto S.T., M.T.

Ketua Program Studi : Rosita Herawati S.T., M.I.T.

Dekan : Dr. Bernardinus Harnadi S.T., M.T.

Halaman ini merupakan halaman yang sah dan dapat diverifikasi melalui alamat di bawah ini.

sintak.unika.ac.id/skripsi/verifikasi/?id=19.K1.0046



 

iii 

 

DECLARATION OF AUTHORSHIP 

 



 

iv 

 

HALAMAN PERNYATAAN PUBLIKASI KARYA ILMIAH UNTUK 
KEPENTINGAN AKADEMIS 

 



 

v 

 

ACKNOWLEDGMENT 

Gratitude and praise the author prays to God Almighty for all the grace offered so that the 

preparation of this thesis might be finished successfully. The title of the thesis that the author 

presents is "STOCK PRICES PREDICTION USING MACHINE LEARNING". The thesis 

was presented to meet graduation requirements at the Faculty of Computer Science, 

Informatics Engineering Study Program at Soegijapranata Catholic University. Many things 

occurred to the author while writing this thesis, ranging from hard effort to patience in 

comprehending the components required to accomplish the thesis in a better quality. The author 

realizes that many folks have contributed to the completion of the study and the final output. 

As a result, the author would like to express his profound thanks to : 

1. Parents and family members who have provided unwavering support during lectures.  

2. Mr. Robertus Setiawan Aji Nugroho S.T., MCompIT., Ph.D as a my supervisor that 

realy assists me for my thesis to be done.  

3. All IT lecturers at Unika.  

4. Natalia Diva Muljono, Natasha Diva Muljono, and Vivian Davina Hendrawan, my 

friends who are always there for me when I need aid and who continue to encourage 

me when I'm down.  

5. Everyone who has helped me in so many ways that I can't name them all. 

Even though the author attempts to do his or her best, the author recognizes that this thesis 

is far from flawless. Finally, the writer anticipates criticism and ideas for the realization of 

excellent things from this thesis. The writer hopes that this thesis can be valuable for readers. 



 

vi 

 

ABSTRACT 
Prediction of stock price movements in the future will be an area that is widely 

researched. There is a hypothesis that it is considered impossible to predict stock prices, but it 
can also show that stock price forecasts can achieve a fairly high level of accuracy if properly 
formulated and modeled. This is because equity trading is one of the most important investment 
activities. Modeling and forecasting future stock prices based on current financial information 
can be very helpful to investors. They want to know if inventories go up or down in the short 
or long term. In this research, the author wants to analyze the comparison of accuracy and 
train the dataset using linear regression, lasso regression, LSSVM, LSTM, and CNN, then the 
accuracy will be calculated from the Mean Absolute Error (MAE), Root Mean Squared Error 
(RMSE) and Mean Absolute Percentage Error (MAPE). This can be used by investors in 
predicting stock prices using a more accurate algorithm. The findings reveal that the CNN 
model has a substantially lower accuracy value, while LSTM also performs well on specific 
datasets. However, there is one difference between these two models: the LSTM training time 
is slower than the CNN model. This is because computations in CNNs may occur in parallel 
(the same filter is applied to numerous circumstances at the same time), but LSTMs need to be 
processed sequentially, because the next step depends on the prior one. 
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