UNIVERSITAS
GADJAH MADA

SELEKSI VARIABEL REGRESI MENGGUNAKAN BOOTSTRAP LASSO
ILLUMINATA WYNNIE, Prof. Drs. Subanar, Ph.D.

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

DAFTAR ISI
HALAMAN JUDUL ..ottt i
HALAMAN PENGESAHAN.........co ittt ii
PERNY ATAAN. ..ottt ettt bttt bbbt ne e e i
HALAMAN PERSEMBAHAN ..ottt iv
KATA PENGANTAR ..ottt bbbt %
DAFTAR ISL ...ttt et stesreeneeneas vii
DAFTAR TABEL ..ottt et iX
DAFTAR GAMBAR ...ttt sttt sne e ens X
DAFTAR LAMPIRAN ...ttt ettt Xi
INTISARI ..ottt sttt e se et e st e bestesreeneaneas Xii
ABSTRACT ..ttt sttt et bbbttt e xiii
BAB |. PENDAHULUAN
1.1.  Latar Belakang Masalah.............c.cccooiiiiiiiiiiic e 1
1.2.  Pembatasan Masalah ...........ccocviiiiiiiiieiiee e 3
1.3, Tujuan Penelitian .......cccooveiiieiiiic e 3
1.4, TiNJauan PUSEAKA ..........coveiiiiiiiiiiiceeee e 3
1.5, Metode PENEITIAN.......cciviieiiie e 3
1.6.  Sistematika PENUIISAN ........ccoeiuiiiiiieie e 4
BAB Il. DASAR TEORI
2.1, VBKEOK .ottt 6
2.2, MALIKS ..o ns 7
2.2.1 Pengertian MatrikS..........cccoovveiieie i 7
2.2.2 0Operasi MALIIKS ........c.oiveieiie e 8
2.2.3 TransSPOSE MALITKS .....cc.oiviiiiiiiiiiiieieie e 9
2.2.4 JBNIS MALITKS. ...eoviiieieie e e 9
2.2.5 Determinan MAatrikS.........ccoiivereiieeieee e 12
2.2.6 KOFaKtor Matriks .........ccooiiiiiieieieee s 12
2.2.7 INVEIS MALITKS ....viivieiieeie ettt esre e 13
2.3, LImNOIIMN Lot 13
2.4, FUNQGST SION ..ttt et b e 14
2.5, REQIESI LINBAT .....iiiiiiiecctie ettt nneas 14
2.5.1 Model regresi lINEAT ..........ccccviiiiiiiiee s 14
2.5.2 Asumsi standar regresi [N ar..........ccccvvvvi e 15
2.5.3 Estimasi Ordinary Least Square (OLS) ........ccccvveierenenenenesesene 16
2.6 MUILIKOINEAITAS ....oovveieieciiee e e 17
2.6.1. Pengertian multiKolN@Aritas.........ccoovriririiiniieeee e 17
2.6.2. Penyebab multikolinearitas ..........cccocevieiii i 17
2.6.3. Akibat dari multikolinearitas...........ccccevvverveieiieeii e 18
2.6.4. Deteksi multikolinearitas. .........ccoceveiieiiiiiiesee e 19
2.6.5. Penanganan multikoliNEaritas..........cccccvvvverveieeseeiesie e e see e 20
2.7.  Maksimum Likelihood Estimator (MLE) ..........cccocviiinieniencne e 20

vii



SELEKSI VARIABEL REGRESI MENGGUNAKAN BOOTSTRAP LASSO
ILLUMINATA WYNNIE, Prof. Drs. Subanar, Ph.D.

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

2.8.  Generalized Linear Model ..........cccooiiiiiiiiii e 21
2.9.  Regresi LOGISHIK ........cooviiiiiiiic e 24
2.9.1 Estimasi parameter regresi 10gistiK .........c.cccoveviveiieiiciiieic e 25
2.9.2 Algoritma FiSher SCONG ......cooveieieriiiieiiseeie s 28
2.10. Teknik PenaliSasi REQIESI .......ccccvveiueiieiieie s et 31
211, BOOUSIIAD ..ot 31
2.11.1. Konsep dasar metode BOOLSIIrap .......ccovevveviveieiiesieiie s esie e 31
2.11.2. Asumsi metode BOOLSIIap.......cceeverviririieniiicieeee s 32
2.11.3. Pembentukan sampel BOOLSIrap ........cccoovvevvevieiieniie e 32
2.11.4. Jumlah replikasi BOOTSTraP ........ccoorveriririniiiisieieee s 34
2.12.  HIimpunan dan IriSaN ..........cccooieiieie i 35
BAB Ill. SELEKSI VARIABEL REGRESI DENGAN BOOTSTRAP LASSO
3.1.  Least Absolute Shrinkage and Selection Operator (LASSO)...........c.cc...... 36
3.2, Regresi LOgIStiK LASSO .......ocooiiieiieseee et 38
3.3.  Estimasi Maximum Likelihood Estimator Pada
Regresi LOGIStIK LASSO .......covoiiiicieee et 41
3.4.  Pathwise Coordinate DESCENT.........ccocueieerieiieiieie e 44
3.5.  Pemilihan Parameter TUNING........c.cooeiieieeie e 45
3.6, BOOLSIrap LASSO .....ooiiiiiiiiiiiieie e 47
3.7.  Proporsi KONKOIAANSH ......c.cccveiieiiieieiic et 48
BAB IV. STUDI KASUS
4.1. Datadan Permasalaan ...........cccooveiiiieiiiinie e 49
4.2, Pengolanan Data............cccoveieiieiiieie e 50
4.2.1 PENQUJIAN ASUMST ..ccvviuviiiiiitisiesiieieeie ettt 50
4.3.  Analisis Regresi Logistik dengan LASSO........ccccccvveiieviivie e 53
4.4.  Analisis Regresi Logistik dengan Bootstrap LASSO ........cccceveiiiininnnnne 54
4.5.  Perbandingan Nilai Proporsi Konkordansi .............ccccceveiiiiciieiecicseenns 55
BAB V. PENUTUP
5.1 KESIMPUIAN ..o 58
5.2, SAIAN .ttt ae e b aneas 58
DAFTAR PUSTAKA ..ottt sttt sttt snesnenne s 60
LAMPIRAN ...ttt ettt st aeene et e b e sr e tesresreenaeneas 62

viii



