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ABSTRAK 

Deteksi Anomali Pada Data Saham Harian PT GoTo Gojek Tokopedia Tbk 
Menggunakan Isolation Forest (Oleh: Sri Wulandari; Pembimbing: Fuad 
Muhajirin Farid dan Sigit Dwi Prabowo, 2026; 42 halaman) 
 

PT GoTo Gojek Tokopedia Tbk (GOTO), merupakan salah satu saham baru 

yang sempat menjadi IPO terbesar ketiga di Asia namun mengalami 

penurunan harga saham setelah masa awal perdagangan. Pergerakan harga 

saham yang fluktuatif dapat memunculkan anomali yang mengindikasikan 

aktivitas perdagangan tidak wajar maupun respons pasar tertentu, sehingga 

diperlukan metode deteksi anomali yang sesuai dengan karakteristik data 

saham. Penelitian ini bertujuan menerapkan metode Isolation Forest untuk 

mendeteksi anomali pada data saham harian GOTO menggunakan variabel 

Open, High, Low, Close, dan Volume. Tahapan penelitian meliputi analisis 

deskriptif, penerapan metode Isolation Forest, serta pengujian beberapa nilai 

parameter. Hasil penelitian menunjukkan bahwa nilai contamination sebesar 

4% memberikan hasil deteksi yang paling sesuai dengan kondisi pergerakan 

saham GOTO, dengan total 38 data terdeteksi sebagai anomali. Beberapa titik 

anomali yang berhasil terdeteksi berkaitan dengan peristiwa penting yang 

memengaruhi sentimen pasar. Hasil tersebut menunjukkan bahwa metode 

Isolation Forest mampu mendeteksi pola penyimpangan pada data saham 

sekaligus merepresentasikan kondisi nyata aktivitas perdagangan saham 

GOTO. 

Kata kunci: Isolation Forest, Unsupervised Learning, Saham, PT GoTo Gojek 
Tokopedia Tbk 
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ABSTRACT 

Anomaly Detection in Daily Stock Data of PT GoTo Gojek Tokopedia Tbk 

Using Isolation Forest (By: Sri Wulandari; Supervisors: Fuad Muhajirin Farid 

dan Sigit Dwi Prabowo, 2026; 42 pages) 

 

PT GoTo Gojek Tokopedia Tbk (GOTO) is one of the newly listed technology 

stocks that once recorded the third-largest Initial Public Offering (IPO) in Asia, 

but experienced a decline in stock prices after the initial trading period. 

Fluctuating stock price movements may generate anomalies that indicate 

unusual trading activities or certain market responses; therefore, an anomaly 

detection method that is suitable for stock data characteristics is required. 

This study aims to apply the Isolation Forest method to detect anomalies in the 

daily stock data of GOTO using the variables Open, High, Low, Close, and 

Volume. The research stages include descriptive analysis, implementation of 

the Isolation Forest method, and testing of several parameter values. The 

results show that a contamination value of 4% provides the most appropriate 

detection results for the movement conditions of GOTO stock, with a total of 

38 data points detected as anomalies. Several detected anomaly points were 

associated with important events that influenced market sentiment. These 

findings indicate that the Isolation Forest method is capable of detecting 

abnormal patterns in stock data while also representing the actual trading 

conditions of GOTO stock activity. 

Keywords: Isolation Forest, Unsupervised Learning, Stocks, PT GoTo Gojek 

Tokopedia Tbk  
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