DAFTAR ISI

ABSTRAK ...ttt sttt ettt e eneeaeeneas i
ABSTRACT ..ottt sttt st il
LEMBAR PENGESAHAN ......oiiiiiiitiieeeeee ettt il
LEMBAR PERNYATAAN ORISINILITAS ....oooiiiiiiiiieeeeeeeeeeee v
KATA PENGANTAR ...ttt \%
DAFTAR ISttt vi
DAFTAR GAMBAR ....ooiiiiieeeee et ix
DAFTAR TABEL....ooiiiiieeeeeee ettt X
DAFTAR ISTILAH ..ottt xi
BAB T PENDAHULUAN .....oooiiiieecteeeee ettt nes 1
L1 Latar BelaKang .........ccocooiiiiiiiiiieeee e 1
2 Rumusan Masalah .........ccccoooiiiiiiii e 5
I3 Tujuan Tugas AKRIT ....cccoooiiiiniiiieeeeeeeeee e 5
4  Manfaat Tugas AKNIL ......cccooiiiriiiiii e 5
[.5  Batasan dan Asumsi Tugas AKhir........ccccoeviieniiieniieeieeeeeeee e, 6
.6 Sistematika Laporan.........cccccceerieieiiieeiiieeieeeee e 7
BAB II LANDASAN TEORI......cooiiiiiiiiieeeeee et 8
| 08 B B 11 v 1711 OO OO P SO PRSP PPROPR 8
TL LT TWIEET ettt et 8
IL1.2 Yahoo FINanCe ........ccocueiiiiiiiiiiiieececee e 9
I1.1.3 Unilever Indonesia TbK ........c.ccccceeiiniiiiniiniiiiicceeeeeee 10
I1.1.4 Natural Language Processing (NLP).........ccccoevieviiiiiinieniieeenee. 10
IL1.S T@Xt MIRING ..ot 11
IL1.6 Web CraWLingG ........ccc.coeeveiiiiiiiiiiiiiieeeeseee et 11
II.1.7 Knowledge Discovery in Databases (KDD)..........ccccoeevveevreeenuennne. 11
IL1.8 AnalisisS SeNtIMEN .......coeuiiiiiiiiiiiieiie ettt 13

vi



I1.1.9 Machine Learning.............ccccccueeeeueeeccueeesieeeiieesieeesiseeesveeesseesnsnens 14

IL.1.10 TeXt PreproCeSSiNng .........ccccueeeeeecueeeeesiiieeeesiiieeeessareesesassesssnssneeeans 15
I1.1.11 Term Frequency-Inverse Document Frequency (TF-IDF) ............... 17
I1.1.12 Imbalanced Data Handling .................cccccceeeueecuveneeecieneenieenneannnes 18
I1.1.13 Support Vector Machine (SVM) .....c.ccccvvviiiiieniieiieiieieeeeeeeeen 20
IL1.14 Metode Evaluasi ........cceevuerierieienieieeiesieieeeeeee e 22
ILT.15UjJi CRi-SQUATE ...coiiieiiieeiieeiieeie ettt ettt siae e e e 25
ILT.T6Uji Lambda .....c..ooieiieieeieeee et 26
II.2  Pemilihan Metode / Kerangka Kerja........ccceeiieiiiiiiiiiniiiieceee 27
I3 Sta1@ Of the AFt.....eoeeiiiiieiiiieeeee et 28
BAB IIIl METODE PENYELESAIAN MASALAH .....c.ccoveiiiiieeeeeeeee 31
.1  Metode Penelitian..........ccceeiiiiiiiiiiieiieie et 31
III.2  Sistematika Penyelesaian Masalah.............cccooceeiiiniiiiiiniieiienceee 32
BAB IV PENYELESAIAN PERMASALAHAN.....cccooctiiiteeeeeeeeeee 37
IV Data SeleCtion ............c.oocueeveiiiiiiniiiiiiiiiiieeiieeeete et 37
V.2 Data PreproCessing...........coouveeviieiieiiiiiiieiieeeesee et 38
IV.201 LADEIIAG ...t 38
IV.2.2 Cleaning Data..............ccooeecueeeiueeeiieeeiieeeieeeiee e sevee e 39
IV.2.3 Case FOIAING..........ccccoeevimiiiiiiiiiiiiiieieeceeeceee et 40
IV.2.4 Symbol RemoVal..............ccccceveevieiiniiiiniiniiieeieeeeeseese e 41
IV.2.5 TOKERIZING ...t 43
IV.2.6 Stopword Removal................c.ccccoeveivievinoiinieiiiniineeicneeneeeeeees 44
IV.2.T SEEMMIRNG ...t 45
IV.2.8 NOFmMAIZALION .........cceeeeiiiiiiiiiiieeeee e 46
IV.2.9 Visualisasi Word CIoud ...............cccoceeveiioiiiiiniiiiiiiiieieneeeee 47
IV.3  Data TranSformation..............cccueeecueeeeieeesieeeiieeeiieeseeesveessveesnenens 49
IV.3.1 Pembobotan Fitur dengan TF-IDF...........cccccoeiiiiiiiiiiiiiieeee, 49
IV.4  Data Mining .........cooooeiiiiiiiiiiieeieeee ettt 52
IV.4.1 Pembagian dan Penanganan Ketidakseimbangan Data..................... 52

vii



IV.4.2 Model Klasifikasi Support Vector Machine............ccccceevveeerveeenneen. 53

BAB V VALIDASI, ANALISIS HASIL, DAN IMPLIKASI.......cccccvvieennen 55
Vil EVAIUAST ceeiiiiiieeee e 55
V.1.1 Evaluasi Performa menggunakan Confusion Matrix........................ 55
V.1.2 Evaluasi Metrik Klasifikasi .........cccccoveereriiniinniniiniiciienceeeee 58
V.1.3 ROC Curve dan AUC ........cccoociiviiiinieieiienieeeeseee e 60
V.1.4 Analisis Perbandingan dan Pemilihan Model Terbaik ..................... 61

V.2 Analisis Hubungan Sentimen dan Harga Saham.............c..cccccocenenin. 61
V.2.1 Persiapan Data Harian untuk Analisis StatistiK............cccceerveenennne. 62
V.2.2 Uji Non-Parametrik .......c.ccocevieviniiiniininiinieeiecceceseeeeeeeee 64

V.3 Evaluasi Hasil.....ocoooioiiiii e 68
V.4 Dampak Hasil Tugas AKhir........c.ccccceeviiniininiiniiiiiccecce 68
BAB VIKESIMPULAN DAN SARAN ....oooiioiieiereee et 70
VL1 KeSIMPulan.......oocooociiiiiiiiieiieeieee et 70
VL2 SATAN ..o e 71
DAFTAR PUSTAKA ..ottt 72

viii



