ABSTRAK

Perekonomian global dipercaya mempunyai dampak yang luar biasa
terhadap perekonomian pasar modal Indonesia. Salah satu dampaknya adalah
Indeks Harga Saham Gabungan yang berfluktuatif. Penelitian ini bertujuan untuk
mengetahui pengaruh Indeks Dow Jones, Indeks Hang Seng dan Indeks Nikkei 225
terhadap Indeks Harga Saham Gabungan. populasi dalam penelitian adalah seluruh
data Indeks Dow Jones, Indeks Hang Seng, Indeks Nikkei 225 dan Indeks Harga
Saham Gabungan periode 2014-2019. Data yang digunakan adalah harga
penutupan (closing price) bulanan Indeks Dow Jones, Indeks Hang Seng, Indeks
Nikkei 225 sebagai variabel independen, serta harga penutupan (closing price)
bulanan Indeks Harga Saham Gabungan sebagai variabel dependen. Metode
analisis yang digunakan dalam penelitian ini adalah analisis regresi linear berganda.
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ABSTRACT

The global economy is believed to have an extraordinary impact on the
Indonesian capital market economy. One impact is the fluctuating Composite Stock
Price Index. This study aims to determine the effect of Dow Jones Index, Hang
Seng Index and Nikkei 225 Index on Composite Stock Price Index. The population
in this study is all data of Dow Jones Index, Hang Seng Index, Nikkei 225 Index
and Composite Stock Price Index for the 2014-2019 period. The data used are the
monthly closing price of the Dow Jones Index, the Hang Seng Index, the Nikkei 225
Index as independent variable, and the monthly closing price of Composite Stock
Price Index as dependent variable. The analytical method used in this study is
multiple linear regression analysis. The results of this study indicate that the Dow
Jones Index, Hang Seng Index and Nikkei 225 Index significantly influence the
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