DAFTAR PUSTAKA

Aulia, A., Priyatna, B., Hananto, A. L., & Tukino. (2023). Perancangan EA(expert
advisor) untuk trading forex dengan bahasa MQL4. Jurnal Cahaya
MANDALIKA, 4(2), 403—410.
https://ejs.cahayamandalika.com/index.php/JCM/article/view/1430/1225

Dave, Y. (2024). Predicting forex pair movements: Integrating sentiment analysis,

technical, and fundamental indicators using machine learning and deep
learning models. ResearchBank.

Deriv. (n.d.). Forex trading online | Forex CFDs and Options | Deriv. Retrieved
November 13, 2025, from https://deriv.com/markets/forex

Didi. (2021, October 23). Seputarforex.com [Artikel]. 3 Cara Memanfaatkan
Indikator RSI Untuk Day Trading.

https://www.seputarforex.org/artikel/3-cara-memanfaatkan-indikator-rsi-unt
uk-day-trading-296555-31

Dinata, H. (2018). Implementasi expert advisor dengan algoritma fibonacci pada
analisa teknikal untuk perdagangan forex. Journal on Information Systems,
Technology  of Information and Communications, 1, 47-56.
http://repository.ubaya.ac.id/32480/11/

Farida, N., & Susilo, E. (2022). Strategi menjual dan membeli saham di jakarta
islamic index (jii), berbasis moving average convergence divergence
(MACD). UMMagelang Conference Series, 833-848.
http://journal.unimma.ac.id/index.php/conference/artiele/view/7525%0A

Farooghi, K., & Khaloozadeh, H. (2024). Cooperative multi-agent deep
reinforcement learning for forex algorithmic trading using proximal policy

optimization. International Conference on Control, Instrumentation and
Automation, ICCIA 2024.
httpsy/doi-org/10.1109/ICCIA65044.2024:40768 118

Haanurat, D."A. 1., Arman, A., & Nur’aeni, N. (2022). Analisis moving average
convergence divergence pada investasi saham syariah saat new era.
Ekombis Sains: Jurnal Ekonomi, Keuangan Dan Bisnis, 7(1), 1-10.
httpsi//doi.org/10.24967/ekombis.v7i1.1540

Hartanto, S. (2022). Penelitian desain mebel berbasis pangkalan data dengan
metode divergen konvergen iteratif sebagai strategi R&D & manufaktur
perusahaan (studi kasus: corporate specialists, malaysia & homelegance,
usa). Jurnal Dimensi Seni Rupa Dan Desain, 19(1), 33-48.

103



104

Herwanto, P., Suwandy, A. F., Rustam, A. W. Y., & Rosida. (2024). Analisis
perbandingan model algoritma data mining dalam memprediksi harga
emas terhadap mata uang us dollar (XAUUSD) di pasar forex. Jurnal
Informatika dan Sistem Informasi, 16(1), 1-20.

Imano, 1. T., & Nugroho, E. B. (2019). Sistem trading forex otomatis
menggunakan indikator RSI dan ma dengan metode martingale di
metatrader 4. INFORMATIKA DAN RPL, 1(1), 10-14.

Kamal, A. N., & Wardani, K. N. (2024). Tanggung jawab hukum atas kerugian
investor dalam investasi online (forex trading) berdasarkan hukum positif
di indonesia. Jurnal Commerce Law, 4(2), 1-22.
https://doi.org/https://doi.org/10.29303/commercelaw.v4i2.558 1

Kaminskyi, A., Osetskyi, V., Almeida, N., & Nehrey, M. (2025). Investigating the
relationship between esg performance and financial performance during
the covid-19 pandemic : Evidence from the hotel industry. Journal of Risk
and Financial Management, MDPI, 15(3), 126.
https://doi.org/https://doi.org/10.3390/jrfm18030126

Kasim, M. 1. (2024). Profit trading forex dalam perspektif al - milk ( kepemilikan
harta menurut islam ). Jurnal Penelitian Hukum Ekonomi Syariah dan
Budaya Islam, 9(2), 209-227.
https://doi.org/10.35329/jalif.v9i12.5805

Koupaei, J. A., & Ebadi, M. J. (2025). A chaotic decomposition-based approach
for enhanced multi-objective optimization. Mathematics, MDPI, 13(5),
817. https://doi.org/10.3390/math13050817

Landi, A., & Lemishko, T. (12 Februari 2025). Real-world viability of
cointegration-based forex pairs trading strategy with walk-forward
optimization. SSRN. https://doi.org/10.2139/SSRN.5068086

Latif, A., Said, R., & Thsan, M. (2023). Analisa teknikal dengan menggunakan
indikator-exponential moving average pada mata uang EUR/USD di pasar
valuta asing. Jurnal Dinamika Manajemen, 11(4), 193-205.

Li, W.; Hayashi, Y., Oda, M., Kitasaka, T., Misawa, K., & Mori, K. (2025).
Enhanced self-supervised monocular depth estimation with self-attention
and ' jomt depth-pose loss for laparoscopic- images Introduction.

International Journal of Computer Assisted Radiology and Surgery.
https://doi.org/10.1007/s11548-025-03332-1

Liko, M. A., & Ahmadu, A. S. (2024). Foreign exchange prediction using
decision tree algorithm: A machine learning approach. International
Journal of Development Mathematics, 1(4), 249-270.

Luo, J., El Baz, D., Xue, R., Hu, J., & Shi, L. (2025). A fully parallel
multi-objective genetic algorithm for optimization of flexible shop floor
production performance and schedule stability under dynamic




105

environments. Annals of Operations Research, Springer, 1-36.
https://doi.org/10.1007/S10479-025-06482-2

Madaliyah, M., Aris, M., & Hermawan, H. (2024). Efektivitas Indikator Analisis
Teknikal : Perspektif Mahasiswa di GIS FEBI UIN K . H . Abdurrahman
Wahid Pekalongan. Journal of Aswaja and Islamic Economics (JASIE),
03(02), 139—-150.

Magdalena, R., Risty, 1., Herbert, G. G., Tjahjono, J. K., & Rexy, D. (2025).
Literasi keuangan untuk membangun kemandirian finansial : pengenalan
analisis teknikal dasar. Jurnal Masyarakat Mandiri (JMM), 9(1), 1-2.

Mahalli, A., Rambe, Q., & Rahman, H. (2024). Expert advisor development
utilizing RSI ( relative strength index ) and standard deviation indicators in

forex trading on usd / cad currency pair. Jurnal Eknomi Revolusioner,
7(9), 40-45.

Mazen, T. S. (2021). A framework for optimization of technical indicators
parameters for forex (foreign exchange) based on genetic algorithm.
International Journal of Computer Applications, 183(25), 6-10.
https://doi.org/10.5120/ijca2021921623

MetaQuotes. (n.d.). MOLS5 programming language. Retrieved February 28, 2025,
from

https://www.metaquotes.net/en/metatraders/algorithmic-trading/mal5

MetaTraderd. (n.d.). MetaTrader 4 Platform for Forex Trading and Technical
Analysis. Retrieved November 13, 2025, from
https:// www.metatrader4.com/

MetaTrader5. (n.d.). MetaTrader 5 Trading Platform for Forex, Stocks, Futures.
Retrieved November 13, 2025, from https://www.metatrader5.com/

Monika, N.- E.,; & Yusniar, M. W. (2020). Analisis teknikal menggunakan
indikator MACD ' dan RSI pada saham HI. Jurnal Riset Inspirasi
Manajemen Dan Kewirausahaan, 4(1),1-8.
https://dei.org/10.35130/4rimkiv4il.76

Moung, E. G., Sufian, M. M., Fatzamnia, A., Murnizam, H. Y. binti, Liaw, V., &
Angeline, L. (2024). Optimizing foreign exchange trading performance
through reinforcement machine learning framework. [International

Conference on Computer and Knowledge Engineering, ICCKE 2024,
278-283. https://doi.org/10.1109/ICCKE65377.2024.10874712

Nanda, F. S. T. (2024). Menguji konsep hidden divergence pada indikator
momentum relative strength index. JRAK: Jurnal Riset Akuntansi Dan
Keuangan, 15(83), 26-38.




106

Nayak, R. K., Sodha, M., Mishra, N., Tripathy, S. K., Tripathy, R., & Pradhan, A.
K. (2024). Predicting forex trends: A comprehensive analysis of supervised
learning in exchange rate prediction. International Conference on Machine
Learning Algorithms, 59—71.

Novianto, S., & Akbar Wibowo, H. (2023). The implementation of data mining
for predicting XAU/USD price trends in the forex market on metatrader 5
using naive bayes method. /ntelmatics, 3(2), 85-90.
https://doi.org/10.25105/itm.v3i2.17199

Nugroho, A. (2021, 14 September). Pahami perbedaan mt4 dan mt5 serta kapan

menggunakannya. FOREXimf - Broker Forex Indonesia.
https://www.foreximf.com/blog/forex/perbedaan-mt4-dan-mt5

Pakpaharan, J. T. (2024). Analysis in decision making for xauusd ( gold / usd )
pair transactions in futures trading. Journal of Indonesian Social Sciences,
5(10), 2587-2595.

Parand, K. (2024, 27 November). Forex rate prediction using Istm networks with

customized loss function and feature engineering. SSRN.
https://papers.ssrn.com/sol3/papers.cfm?abstract id=5036292

Rezaei, A., Abdellatif, 1., & Umar, A. (2025). Towards economic sustainability :
A comprehensive review of artificial intelligence and machine learning
techniques in improving the accuracy of stock market movements.
International Journal of Financial Studies, 1-36.

Riswan, A., & Mulyana, D. 1. (2023). Implementasi expert advisor untuk trading
otomatis forex menggunakan indikator RSI dan MA dengan metode

martingale di platform metatrader 4. Jurnal Indonesia: Manajemen
Informatika Dan Komunikasi, 4(3), 1463—-1471.
https://doi.org/10.35870/jimik.v413.324

Sadipung, O. T., & Fauzi, R. M. A. (2024). Analisis perbandingan investasi saham
menggunakan indikator moving average convergence divergence (MACD)
dan relative strength index (RSI) pada pt. perusahaan gas negara (persero)
tbk tahun 2022 - 2023. KOMPLEKSITAS: Jurnal Manajemen Dan-Bisnis,
13, 107-118.

Samuels, J. S.,-& Rorimpandey, C. G. (2024). Perencanaan-dan pembuatan robot
expert advisor | menggunakan indikator relative strength index (RSI).
Jurnal Pendidikan Kolaboratif Nusantara, 5(4), 1-8.

Santoso, 1. (2023, 25 Maret). Cara raih peluang profit trading modern di
MetaTrader 5. HSB.
https://blog.hsb.co.id/forex/platform-trading-metatrader-5/

Santoso, 1. (2023, 17 November). Realisasikan ide trading dengan MetaEditor
MT5. HSB. https://blog.hsb.co.id/forex/metaeditor-metatrader-5/




107

Sharma, S., Joji, B., & Darshini, R. (2025). Integrating credit default swaps
spreads with clustering model for enhanced understanding of financial
health-a machine learning approach. Springer Nature, 69—83.

Sheth, A., & Teeple, K. (2024). Connecting equity and foreign exchange markets
through the wm fix: A trading strategy. Journal of Investment Strategies.
https://ideas.repec.org/a/rsk/journ6/746918 1 .html

Siaurence, F., & Pangaribuan, H. (2022). Perancangan expert advisor untuk
trading otomatis forex menggunakan indikator stochastic dan macd pada
platform metatrader 4. Jurnal Comasie, 6(1), 42—48.

Simanjuntak, S. M., & Rahman, H. (2024). Implementasi expert advisor berbasis
metatrader 5 dalam analisis pasar forex menggunakan indikator relative
strength index dan moving average : studi kasus pada pasangan mata uang
usd / jpy. Jurnal Ekonomi Manajemen (JEKMa), 28(7), 1-9.

Sinaga, H. S., & Rorimpandey, C. G. (2024). Perencanaan pembuatan robot ea

dalam perdagangan forex menggunakan indikator moving average. Jurnal
Review Pendidikan Dan Pengajaran, 7(4), 16514-16520.

Sofyanty, D., Yanti, V. A., Ong, D., & Suwantica, S. (2022). Manajemen risiko
dalam transaksi perdagangan valuta asing. Jurnal Ilmiah UniveRSItas
Batanghari Jambi, 22(2), 1236. https://doi.org/10.33087/jiubj.v22i12.2418

Syaputra, R., & Voutama, A. (2021). Perancangan system expert advisor untuk
melakukan perdagangan emas otomatis pada software metatrader 4 expert

advisor system design for automatic gold trade in metafrader 4 software.
Journal of Information Technology and Computer Science (INTECOMS),
4(2),2021.

Thapa, S., Sharma, V., & Vats, S. (2024). Algorithmic forex trading: expert
advisor implementation of automated strategies. 2024 2nd International
Conference  on  Disruptive  Technologies  (ICDT),  347-352.
https://dei.org/10.1109/ICDT61202.2024.10489230

Tio, J: (2024, 3 Mei)., Apa itu metatrader 4 dan bagaimana cara kerjanya?
Rankia.ld. https://rankia.id/review-metatrader-4/

Tjitrayudha, M., & Kosasih. (2024): Uji efektivitas metode breakout support
resistance - untuk-- probabilitas pada -foreign exchange market  (forex).
Manajement: Jurnal Ekonomi, 6(2), 319-327.
https://doi.org/10.36985/5aj82536

Ulya, 1., & Qothrunnada, S. (2024). Pengaruh teknologi terhadap perkembangan
pasar valuta asing. Jurnal Akademik Ekonomi dan Manajemen, 1(4).
https://doi.org/10.61722/jaem.v1i4.3324

Wang, Z., Jiang, Z., Zeng, S., & Yu, X. (2025, 24 Februari). Stock volatility
prediction based on heterogeneous graph neural networks. SSRN.
https://papers.ssrn.com/sol3/papers.cfm?abstract id=5152276




108

Wikipedia. (n.d.). MACD - Wikipedia bahasa Indonesia, ensiklopedia bebas.
Retrieved November 13, 2025, from
https://id.wikipedia.org/wikiiMACD

Yampap, U., & Bay, R. R. (2020). Penerapan pendekatan keterampilan proses
untuk meningkatkan keterampilan berpikir kritis siswa Sekolah Dasar.
Musamus Journal of Primary Education, 3(1), 57-64.

Zhang, C., Cao, X., Deng, S., Gao, X., Gavrailov, D., Cai, L., Li, F., & Liu, P.
(2025). Multi-objective optimization of high-temperature PEMFC
considering gas distribution quality via surrogate models. Applied Thermal
Engineering, 126108.
https://doi.org/10.1016/J. APPLTHERMALENG.2025.1261




