
THESIS 

DETECTION OF FRAUDULENT FINANCIAL STATEMENT 

USING ANN AND SMOTE UNDER IMBALANCED DATA 

Written to meet a partial academic requirement to obtain 
the degree of Magister Komputer 

Written by : 

NAMA : YOSUA EFRAIM YOUNG 
NPM : 01679210013 

STUDY PROGRAM OF INFORMATICS MASTER PROGRAM 
SCHOOL OF INFORMATION SCIENCE AND TECHNOLOGY 

UNIVERSITAS PELITA HARAPAN 
JAKARTA 

2024 


	ABSTRACT
	ACKNOWLEDGEMENTS
	TABLE OF CONTENTS
	LIST OF FIGURES
	LIST OF TABLES
	1. CHAPTER I
	1.1 Background
	1.2  Identification of Problem
	1.3  Research Scope
	1.4  Problem Formulation
	1.5  Research Objectives
	1.6  Thesis Outline

	2. CHAPTER II
	2.1 Fraudulent Financial Statements Detection
	2.2 Fraudulent Financial Statements Predictors
	2.3  Artitifical Neural Networks (ANN)
	2.4  Synthetic Minority Over-Sampling (SMOTE)
	2.5  Performance Evaluation Methods

	1. CHAPTER III
	3.1  Research Workflow
	3.2  Data and Variables
	3.3  Data Preprocessing
	3.3.1 Serial Fraud
	3.3.2 Minority Oversampling

	3.4  Proposed Model
	3.5  Experiments
	3.6  Evaluation Metrics

	3. CHAPTER IV
	4.1  Correlation Analysis
	4.2  Experiment Results
	4.2.1  First experiment
	4.2.2  Second experiment
	4.2.4  Fourth experiment
	4.2.5  Run-time Performance
	4.3  Publication

	4. CHAPTER V
	5.1  Conclusion
	5.2 Future Research

	REFERENCES
	3. APPENDIX A

