
ABSTRACT 
  
  

Gold investment movement tends to be more stable and its value increases. In 

contrast to currency exchange investments. Gold is one type of commodity that is 

currently in great demand by investors because it is considered profitable. 

However, in practice an investor must be able to predict when the gold price will 

go down and when the gold price will rise so that he can determine when to buy 

and sell his gold. Therefore, the researcher developed a time series analysis system 

for gold price data to predict the future gold price based on the Multilayer 

Perceptron (MLP) using the Backpropagation Neural Network (BNN) algorithm. 

Gold data is used from 1979 - 2019. In the training process the training data is 

used from 1979 - 2015, while the test data is used from 2016 - 2019. After training 

and testing is carried out using the same architecture to predict the price of gold 

with 1 day , 7 days, 14 days, 21 days and 28 days ahead, it can be concluded that 

the farther the prediction period is, the higher the error rate will be.  
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