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​INTISARI​

​Volume​ ​berita​ ​finansial​ ​yang​ ​masif​ ​saat​ ​ini​ ​menjadikan​ ​metode​ ​analisis​
​konvensional​ ​kurang​ ​efektif.​ ​Kompleksitas​ ​informasi​ ​tersebut​ ​menuntut​
​pendekatan​ ​big​ ​data​ ​untuk​ ​memetakan​ ​pola​ ​dan​ ​isu​ ​pasar​ ​secara​ ​sistematis.​
​Penelitian​ ​ini​ ​bertujuan​ ​menganalisis​ ​bagaimana​ ​topik​ ​dan​​sentimen​​berita​​pasar​
​finansial​ ​Indonesia​ ​merefleksikan​ ​narasi​ ​risiko​ ​dan​ ​peluang​ ​di​ ​sektor​ ​keuangan.​
​Metode​ ​yang​ ​digunakan​ ​meliputi​ ​pemodelan​ ​topik​ ​dengan​ ​Latent​ ​Dirichlet​
​Allocation​ ​(LDA)​ ​dan​ ​BERTopic,​ ​serta​ ​analisis​ ​sentimen​ ​pada​ ​korpus​ ​berita​
​finansial.​ ​Studi​ ​ini​ ​membandingkan​ ​kinerja​ ​kedua​ ​model​ ​dalam​​aspek​​koherensi​
​topik,​ ​serta​ ​menguji​ ​korelasi​ ​antara​ ​dinamika​ ​topik-sentimen​ ​dengan​​pergerakan​
​Indeks​​Sektoral​​Keuangan​​(IDXFINANCE).​​Hasil​​penelitian​​menunjukkan​​bahwa​
​BERTopic​ ​mengungguli​​LDA​​dalam​​menghasilkan​​topik​​yang​​lebih​​koheren​​dan​
​kontekstual.​ ​Integrasi​ ​analisis​ ​topik​ ​dan​ ​sentimen​ ​terbukti​ ​efektif​ ​dalam​
​mengidentifikasi​​narasi​​pasar,​​di​​mana​​dinamika​​sentimen​​memiliki​​korelasi​​yang​
​signifikan​ ​dengan​ ​pergerakan​ ​IDXFINANCE.​ ​Temuan​​ini​​memberikan​​wawasan​
​terstruktur​ ​bagi​ ​investor,​ ​analis,​ ​dan​​regulator​​mengenai​​isu-isu​​penggerak​​pasar.​
​Penelitian​ ​selanjutnya​ ​disarankan​ ​untuk​ ​memperluas​ ​cakupan​ ​data​ ​dan​
​menerapkan pendekatan kausalitas untuk mendalami arah pengaruh antar variabel.​

​Kata kunci​​: topik berita, sentimen, BERTopic, LDA, IDXFINANCE​
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​ABSTRACT​

​The​​massive​​volume​​of​​financial​​news​​today​​renders​​conventional​​analysis​
​methods​​increasingly​​ineffective.​​This​​complexity​​demands​​big​​data​​approaches​​to​
​systematically​ ​map​ ​market​ ​patterns​ ​and​ ​issues.​ ​This​ ​study​ ​aims​ ​to​ ​analyze​ ​how​
​topics​ ​and​ ​sentiments​ ​within​​Indonesian​​financial​​market​​news​​reflect​​narratives​
​of​ ​risk​ ​and​ ​opportunity​ ​in​ ​the​ ​financial​ ​sector.​ ​The​ ​methodology​ ​employs​ ​topic​
​modeling​ ​using​ ​Latent​ ​Dirichlet​ ​Allocation​ ​(LDA)​ ​and​ ​BERTopic,​ ​alongside​
​sentiment​ ​analysis​ ​on​ ​a​ ​corpus​ ​of​ ​financial​ ​news.​ ​The​ ​study​ ​compares​ ​the​
​performance​ ​of​ ​both​ ​models​ ​regarding​ ​topic​ ​coherence​ ​and​ ​examines​ ​the​
​correlation​​between​​topic-sentiment​​dynamics​​and​​the​​movements​​of​​the​​Financial​
​Sector​ ​Index​ ​(IDXFINANCE).​ ​The​ ​results​ ​indicate​ ​that​ ​BERTopic​ ​outperforms​
​LDA​ ​in​ ​generating​​more​​coherent​​and​​contextually​​relevant​​topics.​​Furthermore,​
​the​ ​integration​ ​of​ ​topic​ ​and​ ​sentiment​ ​analysis​ ​proves​ ​effective​ ​in​ ​identifying​
​market​ ​narratives,​ ​with​ ​sentiment​ ​dynamics​ ​demonstrating​ ​a​ ​significant​
​correlation​ ​with​ ​IDXFINANCE​ ​movements.​ ​These​ ​findings​ ​provide​ ​investors,​
​analysts,​ ​and​ ​regulators​ ​with​ ​structured​ ​insights​ ​into​ ​market-driving​ ​issues.​
​Future​ ​research​ ​is​ ​recommended​ ​to​ ​expand​ ​the​ ​data​ ​scope​ ​and​ ​apply​ ​causal​
​approaches to deepen the analysis of directional influence between variables.​

​Keywords​​: news topics, sentiment, BERTopic, LDA, IDXFINANCE​
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