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ABSTRAK

Perekonomian global dipercaya mempunyai dampak yang luar biasa
terhadap perkembangan pasar.modal Indonesia. Salah satu dampaknya
adalah Indeks Harga.$S Gah ang berfluktuatif. Penelitian ini
bertujuan untuk getahui pengaruh JekssDow Jones, indeks Nikkei
225 dan indeks Shanghai Stock Exchange ap Indeks Harga Saham

Gabungan. Populasi dalam penelitian adala ruh data indeks Dow
Jones, indeks Nikkei 225, indeks Shangahai ck Exchange dan Indeks
Harga Saham Gabungan tahun 2008-2018. D ang digunakan adalah

harga penutupan (closing price an indeks'Dow Jones, indeks Nikkei
225 dan indeks Shang Stock Exchange sebagai variabel independen,
sertatharga penutupan (c 0Si price) bu Indeks Harga Saham

2008-2018. Metode analisis
analisis regresi data panel.

Gabungan sebagai Ve 2| depe dari ta
yang 1; nakan da peneli ini ad
Hasi ‘“\ itian ‘menunjukkan “bahwa indeks Nikkei 225 dan indeks
Shang ock Exchange berpengaruh positif signifikan terhadap Indeks
Harga Gabungan. Indeks Dow Jones berpengaruh positif tidak
signifikan te gasSaham Gabungan.

Kata kunci : Indeks Dow Jones, Indeks Harga Saham Gabungan,
Indeks Nikkei 225, Indeks Shanghai Stock Exchange
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ABSTRACT

The global economic is @uhave a tremendous impact on the
development of Composite Sta dex. One of the effects of the
global economie'was a fluctuating _ osite Stock Price Index. This
research was intended to know the effect \ ones Index, Nikkei 225
index and Shangha xchange index to osite Stock Price Index.
This research examines ata of Dow Jones, i 225, Shanghai Stock
Exchange. Composite Pricedndex from 2008 to 2018. The data
was ontly closing e of Dow Jones, Nikkel 225 and Shanghai Stock
Exchange as indepen varia and the d ontly closing price the
Composite Stock Price Index as @ depender riable from year 2008 to
20 '\ e analytici ethods IS used a el regression method. The
res icates t Nikkei 2 dex and'Shanghai Stock Exchange have
positive significant effect to Composite Stock Price Index. Dow Jones index
has pos ignifcant effect to Composite Stock Price Index..
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