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ABSTRAK

Penelitian ini berfokus pada penggunaan alat analisis teknikal dengan cara
menganalisis statistik yang dihasilkan oleh aktivitas pasar di masa lampau guna
memprediksikan pergerakan harga dimasa mendatang. Tujuan penelitian ini
adalah membandingkan tingkat keakuratan alat analisis untuk menentukan
keputusan jual beli. Metode yang digunakan dalam penelitian ini adalah indikator
analisis teknikal. Indikator yang digunakan dalam penelitian ini ada 3 yaitu
Simple Moving Average, Relative Strenght Index, dan Moving Average. Semua
indikator sudah tersedia di website Trading View. Objek dalam penelitian ini
yaitu saham yang tetap terdaftar di indeks Infobank15 dari periode 2019-2022.
Hasil dari penelitian ini indikator Moving Average Convergence Divergence lebih
unggul dari pada metode Moving Average dan Relative Strength Indeks. Metode
Moving Average Convergence Divergence lebih sedikit dalam memberikan sinyal
palsu dari pada metode Moving Average dan Relative Strength Indeks, rata-rata
akurasi Moving Average Convergence Divergence sebesar 65%. Moving Average
dan Relative Strength Indeks sebesar 64% dan 54%indikator Moving Average
dapat dikatakan sangat baik pada 1 saham yaitu BTPS karena tingkat keakuratan
berhasil mencapai 75%.indikator Moving Average Convergence Devergence
dapat dikatakan sangat baik pada 2 saham yaitu BBRI, BNGA karena tingkat
keakuratan berhasil mencapai 75%. Indikator Relative Strength Indeks tidak dapat
dikatakan sangat baik karena tingkat keakuratan tidak berhasil mencapai 75%.

Kata Kunci : Analisis teknikal, Moving Average, Moving Average Convergence
Devergence, dan Relative Strangth Indeks
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ABSTRACT

This research focuses on the use of technical analysis tools by analyzing statistics
generated by past market activity to predict future price movements. The purpose
of this study is to compare the level of accuracy of analytical tools to determine
buying and selling decisions. The method used in this study is technical analysis
indicators. There are 3 indicators used in this study, namely the Simple Moving
Average, the Relative Strength Index, and the Moving Average. All indicators are
readily available on the Trading View website. The objects in this study are stocks
that remain listed on the Infobank15 index from the 2019-2022 period. The results
of this study the Moving Average Convergence Divergence indicator is superior
to the Moving Average and Relative Strength Index methods. The Moving Average
Convergence Divergence method gives fewer false signals than the Moving
Average and Relative Strength Index methods, the average accuracy of the
Moving Average Convergence Divergence is 65%. Moving Average and Relative
Strength Index of 64% and 54% Moving Average indicator can be said to be very
good for 1 stock, namely BTPS because the level of accuracy has reached 75%.
accuracy managed to reach 75%. The Relative Strength Index indicator cannot be
said to be very good because the accuracy level does not reach 75%.

Keyword : Technical Analysis, Moving Average, Moving Average Convergence

Devergence, dan Relative Strangth Index
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