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ABSTRAK 

 

AHMAD WAHYUDIN. 201910215156. Pengaruh Harga Open, High, dan 

Low Terhadap Harga Close serta Peramalan Harga Close Saham BBCA 

Menggunakan Pengujian Hipotesis dan Metode Regresi Linier. 

Saham adalah salah satu alat investasi di pasar modal berupa surat berharga 

perusahaan yang dijadikan sebagai alat kepemilikan oleh seseorang atau instansi. 

Ada banyak perusahaan yang menjual sahamnya kepada masyarakat di pasar 

modal. Namun, pada penelitian ini difokuskan hanya pada saham BBCA. 

Pergerakan harga saham BBCA mengalami fluktuatif, hal tersebut terjadi karena 

dipengaruhi oleh beberapa variabel sehingga menyebabkan investor kesulitan 

dalam meramalkan harga saham. Tujuan dari penelitian ini yaitu untuk mengetahui 

pengaruh harga open, high, dan low terhadap harga close serta peramalan harga 

close saham BBCA. Penelitian ini dilakukan dengan pengujian hipotesis dan 

metode regresi linier. Hasil penelitian ini menjelaskan bahwa harga open, high, dan 

low berpengaruh terhadap harga close serta peramalan harga close saham untuk hari 

selanjutnya sebesar Rp. 8.617. Peramalan harga close saham BBCA menggunakan 

metode regresi linier mendapatkan nilai RMSE 0,045 sehingga dapat dinyatakan 

memiliki kesalahan yang kecil dan memberikan hasil yang baik dalam meramalkan 

harga close saham BBCA. 

Kata Kunci: saham, pengujian hipotesis, peramalan, regresi linier. 
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ABSTRACT 

  

AHMAD WAHYUDIN. 201910215156. Price Influence Open, High, and 

Low Against Price Close and Price Forecasting Close BBCA Stock Using 

Hypothesis Testing and Linear Regression Method. 

Stocks are one of the investment tools in the capital market in the form of 

company securities which are used as a means of ownership by a person or 

institution. There are many companies that sell their shares to the public in the 

capital market. However, this research is focused only on BBCA shares. The 

movement of BBCA's share price has fluctuated, this occurs because it is influenced 

by several variables, causing investors to have difficulty predicting share prices. 

The purpose of this study is to determine the effect of price open, high, and low 

against price close as well as price forecasting close BBCA shares. This research 

was conducted by testing the hypothesis and linear regression method. The results 

of this study explain that the price open, high, and low effect on prices close as well 

as price forecasting close shares for the next day of Rp. 8,617. Price forecasting 

close BBCA shares using the linear regression method get an RMSE value of 0.045 

so that it can be stated to have a small error and provide good results in forecasting 

prices close BBCA shares. 

Keywords: stocks, hypothesis testing, forecasting, linear regression. 
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