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Abstract 

Stanislaus Lim (2025), Technical Analysis of Stock Price Movements with Stochastic 

and Moving Average Indicators on the LQ45 Index. 

Supervisor: Asrid Juniar 

This research aims to analyze the differences in buy and sell signals produced by the 

Stochastic Oscillator and Moving Average indicators on the share prices of mining 

companies in the LQ45 index for 5 and 10 days before and after the announcement of 

the Fed's interest rate cut on September 19 2024. Of the 45 companies listed on the 

LQ45 index, 6 companies were selected as samples using a purposive sampling 

technique. Data analysis was carried out using different tests, namely the paired T test 

and the Wilcoxon test using the SPSS version 21 program. 

The results of this research found that there were differences in residual data results in 

the form of the Stochastic Oscillator having a normal residual and the Moving Average 

having an abnormal residual, and there were differences in the buy and sell signals 

produced by the Stochastic Oscillator and Moving Average indicators on the shares of 

mining companies included in the LQ45 index during the period 5 days before after and 

10 days before after the announcement of the Fed's interest rate cut on 19 September 

2024. In addition, the research results also showed that there were differences between 

the use of the Stochastic Oscillator and Moving Average in identifying buy signals and 

moving averages. selling is related to share price movements. 

Keywords : Stock price movements, technical analysis, Stochastic Oscillator, Moving 

Average. 
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Abstraksi 

Stanislaus Lim (2025), Analisis Teknikal Pergerakan Harga Saham dengan Indikator 

Stochastic dan Moving Average pada Indeks LQ45 

Pembimbing: Asrid Juniar 

Penelitian ini bertujuan untuk menganalisis perbedaan sinyal beli dan jual yang 

dihasilkan oleh indikator Stochastic Oscillator dan Moving Average pada harga saham 

perusahaan pertambangan di indeks LQ45 selama 5 dan 10 hari sebelum serta sesudah 

pengumuman penurunan suku bunga The Fed pada 19 September 2024. Dari 45 

perusahaan yang terdaftar di indeks LQ45, sebanyak 6 perusahaan dipilih sebagai 

sampel menggunakan teknik purposive sampling. Analisis data dilakukan menggunakan 

uji beda yaitu uji paired T dan uji wilcoxon dengan menggunakan program SPSS versi 

21. 

Hasil pada penelitian ini menemukan adanya perbedaan hasil residual data berupa 

Stochastic Oscillator memiliki residual normal dan Moving Average memiliki residual 

tidak normal, serta terdapat perbedaan sinyal beli dan jual yang dihasilkan oleh 

indikator Stochastic Oscillator dan Moving Average pada saham perusahaan 

pertambangan yang tergabung dalam indeks LQ45 selama periode 5 hari sebelum 

sesudah dan 10 hari sebelum sesudah  pengumuman penurunan suku bunga The Fed 

pada 19 September 2024. Selain itu, hasil penelitian juga menunjukkan adanya 

perbedaan antara penggunaan Stochastic Oscillator dan Moving Average dalam 

mengidentifikasi sinyal beli dan jual terkait dengan pergerakan harga saham. 

Kata Kunci: Pergerakan Harga saham, Analisis Teknikal, Stochastic Oscillator, 

Moving Average. 
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