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ABSTRAK

Nur Elisa Fitriyana Laisa, 2021. Perbandingan Metode Regresi Ridge dan Metode

Jack Knife dalam Mengatasi Multikolinearitas (Faktor-Faktor yang Mempengaruhi

Indeks Harga Saham Gabungan). Skripsi. Gorontalo. Program Studi Statistika.
Jurusan Matematika. Fakultas Matematika dan Ilmu Pengetahuan Alam. Universitas
Negeri Gorontalo.
Pembimbing : (1) Nurwan, S.Pd., M.Si., (2) Muhammad Rezky Friesta Payu,
S.Pd., M.Si.

Pelanggaran asumsi klasik pada model regresi linear berganda sering kali terjadi,
salah satunya multikolinearitas. Sehingga pemodelan dilakukan menggunakan
metode regresi Ridge dan metode Jack Knife. Karena kedua metode ini mampu
mengatasi masalah multikolienaritas tersebut. Dari hasil nilai tetapan, Metode regresi
ridge menghasilkan nilai MSE 13259,91, Varian 339592,0237 dan standar deviasi
582,745 jauh lebih baik dibandingkan dari Jack Knife dalam mengatasi masalah
multikolinearitas yang terdapat pada data Indeks Harga Saham Gabungan.
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ABSTRACT

Laisa, Nur Elisa Fitriyana, 2021. Compaing Ridge Regression Method and
Jackkdfe Method in Dealing with Multicollinearity (Factors Affecting the
Composite Stock Price Index). Undergraduate Thesis. Gorontalo. Study Program
of Statistics, Department of Mathematics, Faculty of Mathematics and Natural
Sciences, Universitas Negeri Gorontalo. Principal Supervrsor: (1) Nurwann S.Pd.,
M.Si. Co-supervisor: (2) Muhammad Rezky Friesta Payu, S.Pd., M,Si.

Violation of classical assumptions is common in multiple linear regression
models; among the example is multicollinearity. For this reason, modeling is
performed using the ridge regression method and the jackknife method. Both
methods are capable of solving the rru.lticollinearity issue. From the constant
value results, the ndge regression method yields the MSE at 13259.91, r,ariant at
339592 0237, and standard deviation at 582.745, surpassing the jackknife method
in dealing with the multicollinearity in the composite stock price index data.

Keywords: Multicollinearity, Ridge Regression Model, Jackknife Regression
Model
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