
 

vi 
 

Table Of Contents 

 
LEMBAR PENGESAHAN ....................................................................................................................ii 

LEMBAR ORISINALITAS .................................................................................................................... iii 

Abstrak ............................................................................................................................................ iv 

Abstract ............................................................................................................................................ v 

List Of Figures ................................................................................................................................. vii 

List Of Tables ................................................................................................................................. viii 

1. Introduction ............................................................................................................................ 1 

a. An Overview Of Free Cash Flow Prediction Process ........................................................... 2 

b. Light Gradient Boosting Machine........................................................................................ 2 

c. Lag Shifting .......................................................................................................................... 3 

d. Principle Component analysis ............................................................................................. 3 

e. Evaluation Metrics .............................................................................................................. 3 

f. Walk Forward Validation ..................................................................................................... 4 

3. Experiment .............................................................................................................................. 5 

a. Dataset ................................................................................................................................ 5 

b. Manual Feature Selection Result ........................................................................................ 6 

c. Principle Component Analysis Result ................................................................................. 8 

d. Analysis ............................................................................................................................... 9 

4. Conclusion ............................................................................................................................. 11 

References ..................................................................................................................................... 12 

 

 

 

 

 

 

 


