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ABSTRAK

Penelitian ini bertujuan untuk mengevaluasi alat analisisRelative Strenght
Index, Simple Moving Average dan Moving Average Convergence Divergence
dalam memberikan keuntungan dalam berinvestasi pada saham perusahaan
perbankan. Alat ukur dalam penelitian ini adalah Relative Strenght Index, Simple
Moving Average dan Moving Average Convergence Divergence. Penelitian ini
dilakukan pada perusahaan perbankan yang terdaftar di Bursa Efek Indonesia
periode 2014 sampai 2015.

Populasi dalam penelitian ini adalah perusahaan perbankan di Bursa Efek
Indonesia yang berjumlah 41 perusahaan. Pemilihan sampel menggunakan teknik
purposive sampling. Jumlah sampel yang diperoleh sebanyak 5 perusahaan.
Metode analisis data yang digunakan adalah analisis deskriptif kualitatif.

Hasil penelitian ini menunjukkan bahwa setiap analisis teknikal memiliki
keakuratan yang berbeda-beda dalam memberikan keuntungan, meskipun
indikator saham menunjukan posisi beli dan posisi jual belum tentu memberikan
keutungan bahkan dapat juga memberikan kerugian dimana saham BBRI, BMRI
mengalami kerugian apabila menggunakan indikator SMA dan saham BDMN
mengalami kerugan apabila menggunakan indikator MACD.

Kata kunci : Relative Strenght Index, Simple Moving Average, Moving Average
Convergence Divergence
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ABSTRACT

The objective of this research is to evaluateRelative Strenght Index, Simple
Moving Average and Moving Average Convergence Divergence in signalling
profit on stock of banking firms. Indicator of this research is Relative Strenght
Index, Simple Moving Average and Moving Average Convergence Divergence.
This research is done in banking firms which are registered in Indonesia Stock
Exchange from the year 2014 until 2015.

Population of this research are banking firms which registered in Indonesia
Stock Exchange in total of 41 firms. The sample selection method used in this
research is purposive sampling method. The number of samples obtained were 5
firms. The data analyzing method used in this research is decriptive qualitative
analysis.

The result of this research shows that every technical analysis indicator
has different accuracy in giving profit, eventhough stock indicator signalled buy
or sell position it won’t always give a profit but could also yield loss in which
BBRI, BMRI yield loss if we use SMA indicator and BDMN stock also yield loss
if we use MACD indicator.

Keywords : Relative Strenght Index, Simple Moving Average, Moving Average
Convergence Divergence
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