Metode Grey Double Exponential Smoothing (GDES) untuk Meramalkan Data Time Series Berpola
Tren
LAILA RIZKI KARIMA, Dr. Abdurakhman, M.Si.; Dr. Danang Teguh Qoyyimi, M.Sc.

Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR ISI
HALAMAN JUDUL. ..ottt sttt i
HALAMAN PENGESAHAN. ...ttt i
PERNY ATAAN Lttt e et e e s srbr e e e s asreee s ii
MOTTO DAN PERSEMBAHAN ..ottt WY
KATA PENGANTAR ..ottt %
DAFTAR IS] .. ettt e e e e e sra e e e nne e e e nseeeanaeeas Vil
DAFTAR TABEL ...ttt e e e srrree e X
DAFTAR GAMBAR ...ttt sttt ne e Xi
DAFTAR LAMPIRAN ...ttt sttt nn s Xii
INTISARI .ottt sttt ettt e et e be e neateeas Xiii
F N = S I 2 ¥ S PR Xiv
BAB I. PENDAHULUAN
1.1 Latar BelaKan( .......cccoovoiiiieiece et 1
1.2 RUMUSAN MaSAIAN ..o 3
1.3 Tujuan Penelitian ..o 3
1.4 Manfaat PENelitian .........ccoooeeiiiiie e 3
1.5 Pembatasan Masalah ............cccoiiiiiiiiiiiie e 3
1.6 TiNjAUAN PUSTAKA .......cceoiiiiiieiecie et 4
1.7  Metode PENelitian..........coovieiiieiie e 5
1.8  Sistematika PenuliSan ...........ccooviieiieiiiiecece e 6
BAB 1I.DASAR TEORI
2 R (o001 o] [ 1 - ] PP 8
2.2 INAUKSI MatematiKa.........c.ooveiieieiieseee e 9
2.3 IMALIIKS ..ottt ettt et e e nres 9
2.4 Teori Peramalan ... e 10
2.5 Jenis Data menurut Waktu ...........cccooeiiiiiieiiee e 11
2.6 POIa TIME SEIIES.....eiiiiieeiieie et e et esreenee e 11
2.7 Metode Peramalan Exponential Smoothing .........ccccooeveniienenininciee 14

vii



Metode Grey Double Exponential Smoothing (GDES) untuk Meramalkan Data Time Series Berpola
Tren
LAILA RIZKI KARIMA, Dr. Abdurakhman, M.Si.; Dr. Danang Teguh Qoyyimi, M.Sc.

Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

2.7.1 Single Exponential Smoothing (SES)........cccovviiiiinnivniiniieninie s 14

2.7.2 Adaptive-Response-Rate  Single  Exponential ~ Smoothing
(ARRSES) ...ttt 15

2.7.3 Double Exponential Smoothing (DES) : Brown’s One-Parameter
Linear Method.........cocviiiiieiice e 16

2.7.4 Double Exponential Smoothing (DES) : Holt’s Two-Parameter
MELNOU. ...t 17

2.7.5 Triple Exponential Smoothing: Holt-Winter’s Three-Parameter
Trend and Seasonally Method............cooeviiiiiniie 18
2.8 Ukuran Kesalahan Peramalan ............ccoocveieiieiieie s 19
2.8.1 Mean Error (ME)......cccccvoiiiieieie e 20
2.8.2 Mean Absolute Deviation (MAD).........cccovieiiiieiieeiece e 20
2.8.3 Mean Square Error (MSE) ........cccooiiiiiiiiieieienc e 20
2.8.4 Mean Percentage Error (MPE) ........cooviiiiiiiinceee 21
2.8.5 Mean Absolute Percentage Error (MAPE) .........cccooveieiiveieiienn, 21
2.9 TEOI SISIEM GIEY ..ocviiiiieieiie ettt te et ste et re e 21
2.9.1 Konsep Dasar SIStEM GreY ........ccoceviriiieiieieniene s 21
2.9.2 Prinsip Fundamental Sistem Grey........cccccoovieneniienenineseeeeens 22
2.9.3 Pembangkitan Rangkaian Grey.........cccoccvveeiiiieiieeiecie e 25

BAB IIl. GREY DOUBLE EXPONENTIAL SMOOTHING (GDES)
3.1 Accumulated Generating Operator (AGO) dan Inverse Accumulated

Generating Operator (IAGO) ..o 28
3.2 Grey Double Exponential Smoothing (GDES) ........cccccevvveieiievecie e, 36
BAB IV. PEMBAHASAN
4.1 Datadan Permasalanan ...........ccccceiviiiiiieiiiiie e 41
4.2 Simulasi Grey Double Exponential Smoothing (GDES) .........c.cccccevvineee. 41
4.3 STUAI KASUS | ..ot 44
4.3.1 Pengolahan Data..........ccccoevuieiiieiiiiie e 45
4.3.2 Perbandingan dengan Metode Lain .........ccccoovevvienenenenincneseeen, 47
4.4 StUAI KASUS Tl ... 49
4.4.1 Pengolahan Data..........cccceevieiiiiiie i 50

viii



Tren
LAILA RIZKI KARIMA, Dr. Abdurakhman, M.Si.; Dr. Danang Teguh Qoyyimi, M.Sc.

Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

4.4.2 Perbandingan dengan Metode Lain .........cccooveveienencninininesee, 53

BAB V. PENUTUP
5.1 KESIMPUIAN L.cvviieieciic et 56
ST Y- -1 o O TR PR TR TPP PSPPI 56
DAFTAR PUSTAKA ettt sttt e e nnee s o7
LAMPIRAN ..ttt ettt e s e e s e e e anne e 60

Metode Grey Double Exponential Smoothing (GDES) untuk Meramalkan Data Time Series Berpola



