DAFTAR ISI

HALAMAN COVER ...ttt s i
PENGESAHAN PEMBIMBING ........ooiiiiiiii ettt i
HALAMAN PERNYATAAN ...ttt iii
HALAMAN PENGESAHAN ..ottt stae e iv
KATAPENGANTAR ..ttt sttt st sb e sba e st e nbbe e sbee e nte e e v
HALAMAN PERNYATAAN PERSETUJUAN AKADEMIS. ... Vi
ABSTRAK e et b et eenrae e ree e vii
AB ST RACT ettt bbbt et e bt e et et e e be e naee e viii
DAFTAR IST ettt et sib e sbb e e sabeesane e iX
DAFTAR TABEL ..t nee e X
DAFTAR GAMBAR ...ttt sttt st st e et sre e e sbbeestbeesnea e xi
BAB | PENDAHULUAN ...ttt e e e e nnree e e 1
1.1  Gambaran Umum Objek Penelitian ...........ccccoovvviiiiii i 1
1.2 Latar Belakang Penelitian ..........c.ccccoovviiiiiii et 3
1.3 Perumusan Masalah ... 13
1.4 TUuJuan Penelitian .......ccooviiiiiiieieie e 14
1.5  Manfaat Penelitian ... 14
1.6 Sistematika PeNnUIISAN .........c.cooiiiiiiiiii s 15
BAB Il TINJAUAN PUSTAKA ..ottt 18
2.1 Tinjauan Pustaka Penelitian............ccccooiiiiiiiiiiei e 18
211 DEEP LBAIMING. ...ttt 18
212 RININ L et sb e n e 19
2.1.3 101 Y/ o (0 [ol U | ¢ =] 0 [0 YA TR RRTPRRRIN 21
214 BITCOIN .ot 22
2.15 LSTIM et 24
2.1.6 SErAtEgE INVESTASI ..o 26
2.1.7 Dollar Cost AVEraging. ....cccceeererunierereneeeenanseseensseeseennseessenssesssensssssennns 28

2.2 Penelitian Terdahulu............ccccoiiiiiiiiii e 29
2.3 Kerangka Pemikiran .........cccooiiiiiiiiiiiieece e 40
2.3.1. Harga Historis Bitcoin dan Data Pre-Processing.........cc.ccocevererennnen. 40

2.3.2. Pemodelan Prediksi Recurrent Neural Network (RNN)........c..cccoe..ee. 40



2.3.3. Pemodelan Prediksi Long Short-Term Memory (LSTM) .........cc.c..... 40

2.3.4. Evaluasi Akurasi Model: MAPE & RMSE ..., 40
2.3.5. Implementasi Strategi Dollar-Cost Averaging (DCA).........cccoevevvenee. 40
2.3.6. Evaluasi Kinerja Portofolio .............ccccceeeeiiiiiiic e, 41
2.3.7. Analisis dan Perbandingan Hasil ...........ccccoiiiiiireeeiccccinninereennceccnneneenee 41
2.3.8. Kesimpulan dan Rekomendasi ..............cccceceeeiicieeecciiee e 41
2.4 HIpotesis PeNelitian .........cccccveiiiiiiiie et 42
2.5  Ruang LingKup Penelitian .........ccccooiiiiiiiiiiieieesc e 42
24.1 ODbjek Penelitian .........cccccveviiiiii et s 42
24.2 WaKEU PeNElItIan .........ccoiiiiiiiiec e 43
243 Variabel Penelitian ...........cccoooiiiiiiiiic 43
BAB 11l METODE PENELITIAN ..ot 45
31 JeNIS PENEIITIAN .o s 45
3.2 Operasional Variabel ... 46
3.2.1 Variabel Independen ..o 47
3.2.2 Variabel DEPENUEN .........oviiiiiieee e 47
3.3 Tahapan Penelitian.........cccccoeiiiiiiiiici et 48
3.4 Populasi dan SAMPeEl ..o 48
311 POPUIASI ... 48
3.1.2 SAMPEL ...t 48
3.5 Pengumpulan Data.........ccccooveiiiiieiiecie e e 50
351 SUMBDEE DALA ... 50
3.6 Teknik Analisis Data dan Pengujian HipOtesSis ..........c.ccoovevinininivenicnenienn 51
3.6.1 Teknik ANAliSiS DALa .........ccceoiiiiieieeee e 51
3.6.1.1 Analisis Statistik DesKriptif..........c.ccociviiiiiiii e, 52
3.6.1.2  EVvaluation IMELFICS ....ccveiiiiiiiiiieiee e 52
3.6.1.3  Pengujian HIPOTESIS ......ooviiiiiiiieiie it 55
BAB IV HASIL PENELITIAN DAN PEMBAHASAN........ccooiiiiieee e 58
4.1 HaSIl Penelitian ........ccooviiiiiiiiicc e 58
4.1.1 Hasil Prediksi Harga BitCOIN .........cccovoiiiiiiiieiie e 58
4.1.2 Evaluasi Nilai POrtofolio..........cccooiiiiiiiiiiieceee e 61
4.2 PembDanasan ..o 64
4.2.1 Analisis AKUIasi Prediksi .........ccooiiiiiiiiiiiiiieeeeee e 64

4.2.2 ANalisis Nilai POrtofolio ........occcuvviiiiiiiciiiee et 67



4.2.3 Evaluasi Strategi DCA ..ot 70

BAB YV KESIMPULAN DAN SARAN. ..ot 72
5.1  KeSImMPUIaN.......oceeeeiiiieeceiiiiecerrreererrrneee s rennse s s e nnsee s e ennsesseennsessaennsnsseennnnns 72
5.2 T T 73

5.2.1 Saran Praktis ......cccceeviiiiiuneiniiiiiiinnne e 73
5.2.2 Saran TEOKItS c.uuuuiiiiiiiiiiiiiiiiiittcriccc e 74
DAFTAR PUSTAKA ..o e 75

LAMPIRAN Lt 83



