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ABSTRAK

Nama Mahasiswa/NPM : Akmal Aliffandhi Anwar / 20081010148

Judul Skripsi : Penggunaan Topic Modeling dengan Metode Latent
Dirichlet Allocation terhadap Berita Saham Indeks
LQ45

Dosen Pembimbing : 1. Dr.RR. Ani Dijah Rahajoe, ST., M.Cs.

2. Dr. Ir. Kartini, S.Kom., MT

Investasi saham di Indonesia menjadi pilihan menarik karena potensi
keuntungan tinggi meskipun memiliki risiko besar. Pandemi COVID-19
berdampak pada penurunan IHSG. Namun hal ini justru meningkatkan jumlah
investor, terutama generasi milenial dan Gen Z, berkat kemudahan teknologi dalam
transaksi saham. Analisis informasi menjadi kunci untuk pengambilan keputusan
investasi, tetapi tantangan muncul dari volume dan kompleksitas berita yang terus
berkembang. Teknik topic modeling seperti Latent dirichlet allocation (LDA)
digunakan untuk mengatasi tantangan ini, memungkinkan identifikasi tema utama
secara otomatis dan efisien. Penelitian ini menerapkan LDA pada berita saham
LQ45 dengan tahapan pra-pemrosesan data, pembagian data latih dan uji, serta
evaluasi coherence score. Hasilnya menunjukkan lima topik utama, termasuk
"Analisis Teknikal Saham™ dan "Kinerja Keuangan Bank," dengan coherence score
tertinggi 0.66238 pada lima topik. Meski performa LDA lebih rendah dibandingkan
HDP dan NMF, metode ini efektif mempercepat analisis dan memahami dinamika

pasar saham secara terstruktur.

Kata Kunci: Topic Modeling, Berita Saham, Latent Dirichlet Allocation
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ABSTRACT

Student Name/NPM . Akmal Aliffandhi Anwar / 20081010148

Thesis Title . Utilization of Topic Modeling with the Latent dirichlet
allocation Method on LQ45 Index Stock News

Advisors : 1. Dr. RR. Ani Dijah Rahajoe, ST., M.Cs.

2. Dr. Ir. Kartini, S.Kom., MT

Stock investment in Indonesia has become an attractive choice due to its
high potential returns despite significant risks. The COVID-19 pandemic impacted
the decline of the Jakarta Composite Index (JCI) but increased the number of
investors, especially millennials and Gen Z, driven by the ease of technology in
stock transactions. Information analysis is crucial for investment decision-making,
but challenges arise from the growing volume and complexity of news. Topic
modeling techniques such as Latent dirichlet allocation (LDA) are used to address
these challenges, enabling automatic and efficient identification of main themes.
This study applies LDA to LQ45 stock news through data preprocessing, training
and testing dataset splitting, and coherence score evaluation. The results reveal five
main topics, including "Technical Stock Analysis® and "Bank Financial
Performance," with the highest coherence score of 0.66238 on five topics. Although
LDA performs lower than HDP and NMF, this method effectively accelerates

analysis and provides a structured understanding of stock market dynamics.

Keywords: Topic Modeling, Stock News, Latent Dirichlet Allocation
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