UNIVERSITAS
GADJAH MADA

Pelngujian Ukuran Kinerja Indikator Teknikal Ichimoku Kinko Hyo, Bollinger Band, On Balance
Volume

Dan Penggunaan Time Frame Bagi Swing Trader Di Pasar Valuta Asing

ROI GUSRIANSYAH B, Suad Husnan., M.B.A.,

Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/

DAFTAR PUSTAKA

Bank for International Settlement. (2016). Turnover of OTC Foreign Exchange

Instruments by Country. Tersedia di https://www.bis.org/publ/
rpfx16.htm?m=6%7C35, diakses pada 4 April 2017.

Colby, Robert A. (2003). The Encyclopedia of Technical Market Indicators, 2™

edition. McGraww-Hill., New York.

Corder, Gregory W dan Foreman, Dale 1. (2014). Non Parametric Statistics, 2

edition. McGraww-Hill., New York.

Dukascopy Bank, Historical Data Feed. Tersedia di https://www.dukascopy.com/

swiss/english/marketwatch/historical/, diakses pada 4 April 2017.

Exness Indonesia. MetaTrade 4. Tersedia di https://www.exness.co.id/

metatrader_4/, diakses pada 4 April 2017

EABuilder. Expert Advisor Builder, Create Indicators and Strategies for

MetaTraders 4&5 and Workstation. Tersedia di https://www.eabuilder.
com/, diakses pada 4 April 2017

Federal Reserves Bank of St. Louis. 1-Year Treasury Bill: Secondary Market Rate.

Tersedia di https://fred.stlouisfed.org/series/TB1YR, diakses pada 7 April
2017.

Fikhi, Khaerul. (2012). Analisis Laba Perdagangan Harian pada Valuta Asing

Menggunakan Indikator Moving Average Convergence Divergence
(MACD) dan Full Stochastic Oscilator. Thesis. Magister Manajemen
Universitas Gadjah Mada.

FXStreet.com. UNIT C System Modeling dalam Chapter 02 Performance Metrics

Tersedia di http://learningcenter.fxstreet.com/education/learning-center/
unit-3/index.html, diakses pada 7 April 2017.

Gold, S. (2015). The Viability of Six Popular Technical Analysis Trading Rules in

Determining Effective Buy and Sell Signals: MACD, AROON, RSI, SO,
OBV, and ODL , Journal of Applied Financial Research, , 2015 (2), 8-29.

Henderson, C. (2006). The Practitioner’s Guide to Currency Investing, Hedging

and Forecasting, 2" edition. John Wiley & Sons, Ltd. West Sussex.

International Federation of Technical Analysts. Technical Analysis Defenition.

Tersedia di https://ifta.org/, diakses pada 8 April 2017.

85


https://www.bis.org/publ/%20rpfx16.htm?m=6%7C35
https://www.bis.org/publ/%20rpfx16.htm?m=6%7C35
https://www.dukascopy.com/%20swiss/english/marketwatch/historical/
https://www.dukascopy.com/%20swiss/english/marketwatch/historical/
https://www.exness.co.id/%20metatrader_4/
https://www.exness.co.id/%20metatrader_4/
https://fred.stlouisfed.org/series/TB1YR
http://learningcenter.fxstreet.com/education/learning-center/%20unit-3/index.html
http://learningcenter.fxstreet.com/education/learning-center/%20unit-3/index.html
https://ifta.org/

Volume
Dan Penggunaan Time Frame Bagi Swing Trader Di Pasar Valuta Asing
ROI GUSRIANSYAH B, Suad Husnan., M.B.A.,

UNIVERSITAS ) . . . . . ) .
GADJAH MADA Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/

Investing.com. Dow Jones Industrial Average Historical Data. Tersedia di
https://www.investing.com/indices/us-30-historical-data, diakses pada 6
April 2017.

Investing.com. FTSE 100 Historical Data. Tersedia di https://www.investing.
com/indices/uk-100-historical-data, diakses pada 6 April 2017.

Investing.com. NASDAQ Composite Historical Data. Tersedia di https://www.
investing.com/indices/nasdag-composite-historical-data, diakses pada 6
April 2017.

Krishnan, Rajeswari dan Menon, S. Sandhya. (2009). Impact of currency Pairs.
Time Frames and Technical Indicators On Trading Profit in Forex Spot
Market , International Journal of Business Insights & Transformation,
Apr-Sep 2009, 34-51.

Langager, C. dan Murphy, C. Exploring Oscillators and Indicators: Leading And
Lagging Indicators. Tersedia di http://www.investopedia.com/university/
indicator_oscillator/ind_osc1.asp, diakses pada 7 April 2017.

Lee, L. (2013) Types of Technical Indicators. Tersedia di http://traderkingdom.
com/futures-basics/types-of-technical-indicators/, diakses pada 8 April
2017.

Lee, R. What Type Of Forex Trader Are You?. Tersedia di http://www.investopedia.
com/articles/forex/09/day-swing-position-trader.asp, diakses pada 7 April
2017.

Levy, Robert A. (1966). Conceptual Foundations of Technical Analysis, Financial
Analysts Journal , 1966 (22), 83-89.

Lien, K. (2009). Day Trading and Swing Trading The Currency Market, 2™ edition.
John Wiley & Sons, Inc., New Jersey.

Lien, K dan Dyess, Patrick (2004). Trading Currencies Using Multiple Time
Frames, Stocks & Commoadities, Stocks & Commodities, V. 22:11, 60-65.

Lind, Douglas A. Marchal, William G. dan Wathen, Samuel A. (2015). Statistical
Techniques in Business & Economics, Stocks & Commodities, 15" edition.
McGraw-Hill. Singapore.

Moore, Michael H. (2013). Sharpe Ratio for Algorithmic Trading Performance
Measurement. Tersedia di https://www.quantstart.com/articles/Sharpe-
Ratio-for-Algorithmic-Trading-Performance-Measurement, diakses pada
9 April 2017.

86

Pengujian Ukuran Kinerja Indikator Teknikal Ichimoku Kinko Hyo, Bollinger Band, On Balance


https://www.investing.com/indices/us-30-historical-data
http://www.investopedia.com/university/%20indicator_oscillator/ind_osc1.asp
http://www.investopedia.com/university/%20indicator_oscillator/ind_osc1.asp
https://www.quantstart.com/articles/Sharpe-Ratio-for-Algorithmic-Trading-Performance-Measurement
https://www.quantstart.com/articles/Sharpe-Ratio-for-Algorithmic-Trading-Performance-Measurement

UNIVERSITAS
GADJAH MADA

Pelngujian Ukuran Kinerja Indikator Teknikal Ichimoku Kinko Hyo, Bollinger Band, On Balance
Volume

Dan Penggunaan Time Frame Bagi Swing Trader Di Pasar Valuta Asing

ROI GUSRIANSYAH B, Suad Husnan., M.B.A.,

Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/

New York Stock Exchange. NYSE Group Volume in All Stocks Traded (2000-

2009). Tersedia di http://www.nyxdata.com/nysedata/asp/factbook/
viewer_edition.asp?mode=table&key=3039&category=3, diakses pada 4
April 2017.

New York Stock Exchange. NYSE Group Volume in All Stocks Traded (2010-

Current). Tersedia di http://www.nyxdata.com/nysedata/asp/factbook/
viewer_edition.asp?mode=table&key=3133&category=3, diakses pada 4
April 2017.

Russel, J. (2016) Forex vs Stocks. Trading Currencies on the Forex Offers Both

Opportunities and Risks. Tersedia di https://www.thebalance.com/forex-
vs-stocks-1345042, diakses pada 8 April 2017.

Stockcharts. Ichimoku Clouds. Tersedia di http://stockcharts.com/school/doku.php

?id=chart_school:technical _indicators:ichimoku_cloud, diakses pada 9
April 2017.

Stockcharts. On Balance Volume (OBV). Tersedia di http://stockcharts.com/

school/doku.php?id=chart school:technical indicators:on balance volu
me_obv, diakses pada 9 April 2017.

Tharp, Van K. Risk and R-Multiples. Tersedia di http://www.vantharp.com/tharp-

concepts/risk-and-r-multiples.asp, diakses pada 9 April 2017.

Yell, T. (2013). Is Ichimoku A Leading Or Lagging Indicator? Tersedia di

https://www.dailyfx.com/forex/education/trading tips/post of the day/2
013/05/14/1chimoku_ls_a_Leading_Indicator.html, diakses pada 7 April
2017.

Yell, T. (2014). The Definitive Guide to Trading Trends with Ichimoku Cloud

Tersedia di https://www.dailyfx.com/forex/education/trading tips/daily
trading lesson/2013/08/08/Definitive Ichimoku Guide.html, diakses
pada 9 April 2017.

87


http://www.nyxdata.com/nysedata/asp/factbook/%20viewer_edition.asp?mode=table&key=3039&category=3
http://www.nyxdata.com/nysedata/asp/factbook/%20viewer_edition.asp?mode=table&key=3039&category=3
http://www.nyxdata.com/nysedata/asp/factbook/%20viewer_edition.asp?mode=table&key=3133&category=3
http://www.nyxdata.com/nysedata/asp/factbook/%20viewer_edition.asp?mode=table&key=3133&category=3
https://www.thebalance.com/forex-vs-stocks-1345042
https://www.thebalance.com/forex-vs-stocks-1345042
http://stockcharts.com/school/doku.php%20?id=chart_school:technical_indicators:ichimoku_cloud
http://stockcharts.com/school/doku.php%20?id=chart_school:technical_indicators:ichimoku_cloud
http://stockcharts.com/%20school/doku.php?id=chart_school:technical_indicators:on_balance_volume_obv
http://stockcharts.com/%20school/doku.php?id=chart_school:technical_indicators:on_balance_volume_obv
http://stockcharts.com/%20school/doku.php?id=chart_school:technical_indicators:on_balance_volume_obv
http://www.vantharp.com/tharp-concepts/risk-and-r-multiples.asp
http://www.vantharp.com/tharp-concepts/risk-and-r-multiples.asp
https://www.dailyfx.com/forex/education/trading_tips/post_of_the_day/2013/05/14/Ichimoku_Is_a_Leading_Indicator.html
https://www.dailyfx.com/forex/education/trading_tips/post_of_the_day/2013/05/14/Ichimoku_Is_a_Leading_Indicator.html
https://www.dailyfx.com/forex/education/trading_tips/daily_%20trading_lesson/2013/08/08/Definitive_Ichimoku_Guide.html
https://www.dailyfx.com/forex/education/trading_tips/daily_%20trading_lesson/2013/08/08/Definitive_Ichimoku_Guide.html

