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ABSTRAK 

 

Grafik  Japanese Candlestick digunakan untuk memprediksi tren harga di masa 

depan. Doji merupakan salah satu jenis dari candlestick yang didalamnya terdapat 

gravestone doji yang menjadi objek dalam penelitian kali ini. Penelitian ini dilakukan guna 

mengetahui ada tidaknya abnormal return pada saat muncul aturan perdagangan teknikal 

Japanese Candlestick gravestone doji pada saham indeks LQ45. Hasil stastistik deskriptif 

maupun uji t menunjukkan bukti pada saat terjadinya gravestone doji teramati abnormal 

return yang negatif dan signifikan secara statistik. Maka dari itu, pola gravestone doji 

disimpulkan dapat memprediksi arah pergerakan pasar pada event date dengan abnormal 

return bertanda negatif.  

 

 

Kata Kunci : Japanese Candlestick, Gravestone Doji, Abnormal Return 
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ABSTRACT 

Japanese Candlestick charts are used to predict future price trends. Doji is one type of 

candlestick in which there is a gravestone doji which is the object of this research. This research 

was conducted to determine whether there is an abnormal return when the Japanese Candlestick 

gravestone doji technical trading rules appear on the LQ45 index stock. The results of both 

descriptive statistics and t test show evidence that at the time of gravestone doji, a negative and 

statistically significant abnormal return was observed. Therefore, the gravestone doji pattern is 

concluded to be able to predict the direction of market movements on the event date with a 

negative abnormal return. 

 

 

Keywords : Japanese Candlestick, Gravestone Doji, Abnormal Return 
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