DAFTAR ISI

Halaman

TUGAS AKHIR .ttt i
LEMBAR PERSETUJUAN ... ..ottt I
LEMBAR PENGESAHAN ...ttt i
LEMBAR HAK ATAS KEKAYAAN INTELEKTUAL......c..coovvivieeeieee, iv
LEMBAR PERNYATAAN ...ttt e e snraee e v
LEMBAR PERSEMBAHAN ...t Vi
BBSTRAK ..........c....... JH0 . . S B USN . BOR... . BEN.... 0. 0. vii
BBSTRACT ... JEL T R ... o O B RO, . viil
KATA PENGANTAR ..ottt nae e nae e e e aneas iX
WAFTAR ISI..... .. cnmmammmtatn, . .....ooeievenenineneninensesaesssnseesesess NI .. ] Xi
DAFTAR GAMBAR ... .ottt Xiv
DAFTAR TABEL ..ot XV
BAB | PENDAHULUAN ..ottt I-1
1.1  Latar BelaKang ........ccocooveiiiiiiice e I-1

1.2 Rumusan Masalah ... I-3

1.3 Batasan Masalah...........ccccooiiiiiiieiii e I-3

1.4 Tujuan Penelitian........c.cccooiiieiieiecc e I-4

1.5  Sistematika PenuliSaN..........ccooveiiiiriii i I-4

BAB Il LANDASAN TEORI ..cooiiiiiict et -1
2.1 KebangKrutan ..o -1

2.1.1  Definisi KebangKrutan ..........ccccccovviivieiiiiiis e, -1

2.1.2  Laporan Keuangan .........ccoceveeiirierieneenieseeseesie e -2

2.1.3  Analisis Laporan Keuangan ...........cccoceeereneneniesinnieenns -3

2.1.4  RaSI0 KeUANGAN ...cviiiiiiiiiiiieriieeeee et -3

2.1.5  Analisis Diskriminan Altman...........cccoccevvvieiieeiesinnnnnn -4

2.2 Jaringan Syaraf TIrUAN .......cccooeieiiniiineee e 11-6

2.2.1  Definisi Jaringan Syaraf Tiruan .........cc.ccocevevrvninieiiennn, -6

2.2.2  Arsitektur Jaringan Syaraf Tiruan........cccccceeeviverviinennnn -7

Xi



2.2.3  Proses Pembelajaran...........ccocooveiiiiiienineniniseeens 11-8

2.3 Learning Vector Quantization (LVQ).......cccoovervrieenieenenin e 11-9
2.3.1  Algoritma LVQ 1 ..o 11-10

2.4 Particle Swarm Optimization ............cccceoveverereniniseseeeeen, 1-11
2.4.1  Definisi Particle Swarm Optimization (PSO).............. 11-11

2.4.2  Struktur Algoritma PSO.......ccccccevveveiieceee e 11-12

2.4.3 Algoritma PSO .......cveieeiceceee e 11-13

2.4.4  Fitness Partikel PSO..........cccoovvviiiinini i, 11-14

2.5 NOIMALISASI...cueiviiviiiiiieieie e 11-15
2.6 Akurasi.. B S S S S B s B0 11-15
2.7  Penelitian Terkait ........ccccovvriiiiiiiiieieeee e 1-17
BAB 1l METODOLOGI PENELITIAN ...oooviiiieeceseeeee e, -1
3.1 Identifikasi dan Perumusan Masalah.............cccccoooeiiiiiiiiininnnn. -2
3.2 StUAI PUSEAKA ......eeviiviiiiiiieieie e -2
3.3 Pengumpulan Data .........cccceoviieiieieic e 11-2
3.3 Analisa Metode.........cccccviiiverieerire e e -3
3.4 Implementasi dan PENQUJIAN ........cccoveriririieiie e -4
3.5 Kesimpulan dan Saran.........ccoeieieneniniiienee e 11-5
BAB IV ANALISA DAN PERANCANGAN ..o V-1
4.1 ANaliSa MEtOUE.......ccviiieiieieee e V-1
4.1.1  RaSIO DAt .....cceeiieciieiecie e V-1

4.2.2  Normalisasi Data.........cccccovvveveerienieereee e V-4
4.2.2.1 Data Latif.....ccocooieiieiece e V-4
4222 DaiaUjiy). S B.1% 8¢ A L3 A 8.1 IV-5

4.2  Analisa Pelatihan Metode PSO dan LVQ........c.cccocvevviieeiveienne V-6
4.2.1 Representasi Partikel dan Perhitungan Cost ................ V-6

4.2.2  Nilai FItNESS ..ot V-9

4.2.3 Inisialisasi Pbest dan Gbest..........cccocevviiiiiiniinnnn, V-9

4.2.4  Update Kecepatan .........cccccvevieiieeiieiie e sie e IV-10

4.25  Update POSISI......ccceiviiiiiieiiieiie i IV-11

4.3 Analisa Metode LVQ ......ccooiieiiiiiiie e IvV-12

Xii



BAB V IMPLEMENTASI DAN PENGUJIAN.......ccoiiiiiiec V-1

5.1 IMPIEMENTAST ...oviviiiiieieeeeee s V-1

5.1.1 Implementasi Membaca Data Inputan PSO .................. V-1

5.1.2 Implementasi Proses PSO .........cccooviiiiiencncninenenn V-2

5.1.3 Implementasi Membaca Data Inputan LVQ ................. V-7

5.1.4 Implementasi Proses LVQ ......cccccocvvveviviieiiieneeie s V-8

5.2 PENQUJIAN ..c.viieiiciiccie ettt V-10

5.2.1  Pengujian Parameter LVQ-PSO........cccceovivviveireennene. V-10

5.2.2.1 Data Latih 70 % dan Data Uji 30 %................ V-11

5.2.2.2 Data Latih 80% dan Data Uji 20 %................. V-11

5.2.2.3 Data Latih 90% dan Data Uji 10 %................. V-12

5.2.2  Pengujian Parameter Metode LVQ .......cccoevveiieennene. V-13

5.3  Kesimpulan PENQUJIaN...........ccceiieieiieie e V-14

BAB VI PENUTUP ..ottt VI-1

6.1  KeSIMPUIAN.......coiieicccece e VI-1

6.2 Saran.. . W B B ViI-1

DAFTAR PUSTAKA ettt e e et e e nsae e e nnae e e nneeeanes
LAMPIRAN A
LAMPIRAN B

DAFTAR RIWAYAT HIDUP

Xiii



