DAFTAR ISI

HALAMAN JUDUL ..ottt sttt [
HALAMAN PENYATAAN KEASLIAN .....ccoiiiiiiie et i
HALAMAN PENGESAHAN. ...ttt i
IMOTTO ettt ettt b et e et e et e e nae e e beesrne s Y
KATA PENGANTAR oottt nnae e e s v
DY el I O ) S SURSRSRI Vil
DAFTAR GAMBAR ....cooiitiitet ettt iX
DAFTAR TABEL ...ttt X
ABSTRAK ..ottt b et r e ens Xi
BAB | PENDAHULUAN ..ottt 1
AL Latar DEIAKANG ......coviieiiee 1
B. RUMUSAN MaSalah.........cccooiiiiiiiiee e 11
C. TUJUAN PENEIITIAN ... s 11
D. Manfaat PeNelItIaNn.........cccoiuiiieiiee e 12
BAB Il TINJAUAN PUSTAKA . ...ttt 13
AL LANAASAN TEOM vevievieiieieie ettt bbb 13
1. Keputusan Investasi (Investment DeCiSion) ..........cccovveveevieieeceeiie s 13

2. ANalisis TEKNIKAl.........cccoiiiiiiiicee e 13

3. Indikator Moving Average Convergence DIVErgence.........cccocvvvvrenennn 14

4. Indikator Relative Strength INdeX .........cccooeiiiiiiiiiiicc s 17

5. Indikator Stochastic OSCIHIALON ...........ccooiriiiiiiieee 19

6. RELUIMN SANAM ..o e 21

B. Penelitian TerdahulU...........cocooeiiiiiiiiiieeee e 23
C. Kerangka PemIKIraN ..........cceoiieiiiioiie i 27
D HIPOTESIS ..ttt ettt ettt e et be e e et e e sreeere e 28
BAB Il METODE PENELITIAN. .....ccoiiiitieretseseee e 29
A. Rancangan Penelitian ............cccueeiiiiiii e 29
1. JeniS PENEIITIAN .....ccoiveiiiee s 29

2. Periode Pengamatan ..........cccooeiiiiiieiieie e 29

B. Populasi dan SAmMPEl.........c.cooiiiiiiiiiiee e 30

vii



L. POPUIBST ..o s 30

2. Sampel dan Teknik Pengambilan Sampel ..........cccoooiiiiinii 30

C. Data dan SUMDBEr Data.........cceiieeeriierieiie e e 33
D. Teknik Pengumpulan Data ...........ccccceieerieiiieieeie e 33
E. Definisi Operasional Variabel..............ccooveiiiiiiiciicecce e 33
F. TeKNiK ANALISIS ...ccuviiiiiiiecece e 34
1. Analisis DeSKIIPLIT.......cccoiiiiiiiee e 34

2. UJi ASUMST KIBSTK ..o 34

3. UJi HIPOTESIS ...t 35
BAB IV HASIL PENELITIAN DAN PEMBAHASAN. .........ccoooeiviieeiee e 37
AL HaSH PeNelitian.........coooiiiiic e 37
B. PEMDANASAN .....oviiiii 44
BAB V KESIMPULAN DAN SARAN. ..ottt 46
AL KESIMPUIAN ... 46
B SAIAN ... 47
DAFTAR PUSTAKA L ettt e e snae e e snae e e nneeeens 48
LAMPIRAN L.ttt et e e e e e e e et e e e e sae e e e e e nbeaeeesnsneeeeanns 50

viii



Gambar 1.1
Gambar 1.2
Gambar 1.3
Gambar 1.4
Gambar 2.1
Gambar 2.2
Gambar 2.3
Gambar 2.4

DAFTAR GAMBAR

Perumbunan SID ... 2
DeMOQGIrafi SID .....c.ociiiiiiiiieieeee s 2
Historical Performance IDXENERGY .......ccccocoiiiiiiiieniiin e 9
Grafik IDXENERGY .....ccoooiiiiiiiiieeseiese s 10
Indikator Moving Average Convergence Divergence...................... 16
Indikator Relative Strength IndeX.........cccovvvvieiiiiiiieie e, 19
Indikator Stochastic OSCIllator............ccccvviiiiiiiec e 20
Kerangka Pemikiran ... 27



Tabel 2.1
Tabel 3.1
Tabel 3.2
Tabel 4.1
Tabel 4.2
Tabel 4.3
Tabel 4.4
Tabel 4.5
Tabel 4.6
Tabel 4.7

DAFTAR TABEL

Penelitian Terdanulu ..o 23
Kriteria PUrposive Sampling.........ccccooeiiiiiiiiiieeeeee e 31
Sampel Penelitian...........ccooiiiiiiiii e 32
Hasil Perhitungan Return dan Rata-rata Return Saham....................... 37
Analisis Deskriptif Return Saham Descriptive Statistics..................... 38
Tingkat Ketepatan Meramal ............cccccooveiieieiicieece e 39
Hasil Uji Normalitas Shapiro-WilK............ccccoveiiiieiiciciece e, 40
Hasil Uji Perbandingan Metode MACD dan RSI..........cccccceviveiienenee. 41
Hasil Uji Perbandingan Metode MACD dan SO..........ccccccvvveiieneenee. 42
Hasil Uji Perbandingan Metode RSI dan SO..........cccccvevvieiveiecenee. 43



DAFTAR LAMPIRAN

Rekapitulasi Sinyal Jual dan Beli............cccoooiiiiiiiiiiiee e 51
Hasil Analisis Deskriptif IBM SPSS 21.........cccoeiiiiniiiiiiieeeee e 64
Hasil Uji Normalitas IBM SPSS 21 ........ccooiiiiiiieiieiee e 64
Hasil Uji Independent Samples T-teSt.........ccvveiiiieiieiiie e 65

Xi



