Model Regresi Finite Mixture Binomial Negatif
TAUFIQ DWI A, Drs. Zulaela, Dipl.Med.Stats., M.Si.

Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR ISI
HALAMAN JUDUL .....ooiiiiiiiiiiesieseese et [
HALAMAN PENGESAHAN........cci ittt i
PERNY ATAAN. ..ottt bbbttt b e bbbt ii
PERSEMBAHAN ..ottt ettt seenaeneeneens iv
KATA PENGANTAR ..ottt bbbttt %
D N 1 SRS vii
DAFTAR TABEL ...ttt sttt IX
INTISARI ..ottt be s e se et et e besresreeneaneas X
ABSTRACT ..ttt bttt bbbt be et eas Xi
BAB | PENDAHULUAN
1.1 Latar Belakang Masalah ... 1
1.2 TUJUAN PENULISAN......ccuiiiiiic et 2
1.3 Pembatasan Masalah ...........ccceviieiiiiiiieciesee s 3
1.4 TiNJauan PUSTAKA..........cccveiieiieiecic et 3
1.5  Metode PENUIISAN........cccveiiiieeee et 4
1.6 Sistematika PENUIISAN .......cooiiiiiiiie i 4
BAB || DASAR TEORI
2.1 Variabel RANAOM ........cccoiiiiiieieieiee e 6
2.1.1 Variabel Random DisKIit..........ccovoveiriiiiiee e 6
2.1.2 Variabel Random KONtinU ..........cccooereneiiiiniseneee e 7
2.1.3 Harga Harapan ...........ccooveiiiiiiieiieeseee e 7
2. L4 VATANST ...veiveieieiieiee ettt 8
2.1.5 Kovariansi dan Korelasi...........cccovvereiienieeiiie e 9
2.1.6 Distribusi Marginal dan Bersyarat..............cccccveveiieieiiieseeseennn, 10
2.1.7 INAEPENUENST ...t 10
2.2 Probabilitas .......cooieiiiiiice 10
2.2.1 Dalil Probabilitas Total dan Kaidah Bayes...........ccccceeeeveninininnne. 11
2.3 MALMKS oo e 12
2.3.1 Sifat dan Operasi Matriks ... 13
2.3.2 Matriks dalam Sistem LiNear...........ccooceeeiirneniieniene e 15
2.4 REQGIESI POISSON ....ciuviiiiiiiisiieiieie ettt bbb 16
2.5 ReQresi LOQISHIK .....coiviiiiiiiiiiie et 17
2.6 Variabel Boneka (Dummy Variable) ........c.ccoooiiiiniiiiee, 18
2.7 Regresi Binomial Negatif ..........ccccooeeiiiiiiiiiii e 19
2.8  Distribusi Campuran (Mixture Distribution) .........ccccocevveieniinininninienn. 21
2.9  Lagrange MUITIPHET .....oooiviiiicce e 22
2.10 Metode Maksimum Likelinood...........cccovveiiiiiiieii e 23
2.10.1 Definisi Fungsi Likelihood............cccoceviiviiiiiiiiiecc e, 23
2.10.2 Definisi Maximum Likelihood Estimator...........c.cccccvevevverirnnnnne. 23

vii



Model Regresi Finite Mixture Binomial Negatif
TAUFIQ DWI A, Drs. Zulaela, Dipl.Med.Stats., M.Si.

Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

2.11 Algoritma EM (EM AIgorithm) .......ccccoeiveiiiiiieee e 24
2.11.1 LangKah E (E-STEP) «..eiververirieiiieieieiesie e 24
2.11.2 Langkah M (M-SEEP) ..c.vviuieiieiiececeee e 25
2.10 Overdispersi Regresi POISSON ........cccooiiiiiiiniiieieiesesie e 25
BAB Il MODEL REGRESI FINITE MIXTURE BINOMIAL NEGATIF
3.1 Struktur Model Finite MIXEUIE.......ccooviieiieecie e 28
3.2 Model Regresi Finite Mixture Binomial Negatif............ccccccooovvieinenenne. 29
3.3 EStIMAaS] PAr@mMeLer........ccoviiiiiiiie e 31
3.4 Pengujian Parameter Regresi Finite Mixture Binomial Negatif.............. 42
3.5 Pemilinan Model........ccooiiiieiiece s 43
BAB IV STUDI KASUS MODEL REGRESI FINITE MIXTURE BINOMIAL
NEGATIF
4.1 DeSKIIPSI DALa........ccveiiiiiiiieiie e 44
4.2 Permasalanan .........ccoieiiiiieiice s 45
4.3 Pengujian OVerdiSPEISi......ccciiivieieerieeiecieesieesie s e sre e sre e sre e ens 46
4.4 Pemodelan Model Regresi Finite Mixture Binomial Negatif .................. 47
4.5 Pengujian Parameter Regresi Finite Mixture Binomial Negatif.............. 48
4.6  Perbandingan MOdEl ..o 49
4.7  Interpretasi Model Terbaik ..........cccooviieiiiiiiic e 50
BAB V PENUTUP
5.1 KESIMPUIAN ... 53
5.2 SAIAN oo a e 53
DAFTAR PUSTAKA ..ottt 54
AN | A N S 57

viii



