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Lampiran 01a. Data Perkembangan Indeks Dow Jones  

 

Bulan 

Dow Jones Industrial Average 

(Rp) 

2017 2018 2019 2020 2021 

Januari   265.046.552,87    350.741.768,07    351.795.356,24    386.033.881,86    422.275.220,08  

Februari   277.780.967,28    343.075.244,40    364.430.792,00    336.267.470,24    440.136.692,73  

Maret   275.254.753,62    331.562.381,16    369.328.117,92    358.718.157,72    480.607.146,60  

April   279.074.176,77    335.312.032,55    378.018.215,65    369.008.078,04    490.101.329,80  

Mei   279.856.226,65    340.625.383,84    356.964.350,40    373.969.359,63    494.116.429,50  

Juni   284.355.721,97    349.605.389,64    376.150.034,36    369.175.809,76    500.148.384,96  

Juli   291.655.391,76    366.309.133,47    376.798.251,02    387.254.172,96    506.249.895,77  

Agustus   293.029.083,10    381.968.467,02    375.903.497,36    413.770.947,70    508.275.133,02  

September   302.289.474,28    394.996.109,99    381.519.148,42    414.447.400,60    484.204.963,44  

Oktober   317.275.901,28    382.437.677,52    378.863.589,84    389.308.504,00    508.601.932,44  

November   328.016.537,90    366.195.977,94    395.580.983,82    418.734.705,92    494.496.544,80  

Desember   334.895.992,56    337.804.948,26    396.712.854,44    431.704.400,40    518.511.202,70  
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Lampiran 01b. Data Perkembangan Indeks Nikkei 225 

 

Bulan 

Nikkei 225 

(Rp) 

2017 2018 2019 2020 2021 

Januari  254.064.063,00   311.986.380,00   293.119.760,00   310.264.020,00   391.253.520,00  

Februari  255.995.460,00   300.320.370,00   302.192.380,00   278.178.680,00   416.767.410,00  

Maret  252.566.160,00   295.341.320,00   302.827.440,00   309.614.539,00   427.688.200,00  

April  256.144.940,00   311.774.559,00   317.847.400,00   302.988.430,00   417.401.800,00  

Mei  262.024.070,00   308.317.100,00   293.885.550,00   323.389.350,00   415.276.200,00  

Juni  267.179.140,00   320.200.920,00   301.344.710,00   318.791.580,00   417.049.920,00  

Juli  265.527.390,00   325.056.389,00   299.735.620,00   321.193.760,00   397.777.950,00  

Agustus  262.614.170,00   335.705.020,00   294.136.420,00   325.864.060,00   403.751.286,00  

September  274.562.200,00   360.535.350,00   308.355.370,00   347.141.860,00   419.338.170,00  

Oktober  298.733.292,00   331.491.790,00   318.261.760,00   340.073.500,00   411.629.010,00  

November  309.065.180,00   321.480.380,00   328.999.660,00   373.445.424,00   396.931.200,00  

Desember  307.539.600,00   287.013.420,00   328.842.056,00   388.028.550,00   411.375.270,00  
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Lampiran 01c. Data Indeks Hang Seng  

 

Bulan 

Hang Seng Index 

(Rp) 

2017 2018 2019 2020 2021 

Januari    311.702.887,54     441.116.952,51     393.206.437,84     359.483.151,06     398.347.771,64  

Februari    316.867.523,31     422.788.577,04     402.639.777,16     345.803.493,62     411.078.798,09  

Maret    321.190.490,39     413.221.711,28     413.807.571,84     386.318.157,16     413.529.316,20  

April    328.045.837,51     427.528.860,65     422.172.848,65     373.522.893,63     415.591.563,84  

Mei    341.825.518,65     425.066.880,56     386.972.179,65     338.291.337,51     417.162.258,00  

Juni    343.158.441,02     417.069.404,44     403.621.189,42     349.357.671,38     417.889.963,20  

Juli    364.037.518,77     411.318.338,13     389.610.721,50     360.395.663,55     376.201.285,73  

Agustus    373.431.475,30     410.268.459,05     366.242.981,01     366.426.785,70     371.984.602,26  

September    371.762.615,60     414.854.815,08     369.831.834,98     349.962.107,90     351.603.681,48  

Oktober    383.348.468,88     380.365.739,63     376.909.333,76     354.137.999,80     360.331.430,76  

November    394.302.707,90     380.080.288,25     371.538.201,98     372.152.570,72     336.635.228,40  

Desember    405.344.644,20     417.714.581,70     391.865.714,75     385.364.538,65     333.861.353,23  

 

 

 

 

 

 

 

 

 

 



95 
 

 
 

Lampiran 01.d Data Perkembangan Inflasi  

 

Bulan 

Inflasi 

2017 2018 2019 2020 2021 

Januari 0,035 0,033 0,028 0,027 0,016 

Februari 0,038 0,032 0,026 0,030 0,014 

Maret 0,036 0,034 0,025 0,030 0,014 

April 0,042 0,034 0,028 0,027 0,014 

Mei 0,043 0,032 0,033 0,022 0,017 

Juni 0,044 0,031 0,033 0,020 0,013 

Juli 0,039 0,032 0,033 0,015 0,015 

Agustus 0,038 0,032 0,035 0,013 0,016 

September 0,037 0,029 0,034 0,014 0,016 

Oktober 0,036 0,032 0,031 0,014 0,017 

November 0,033 0,032 0,030 0,016 0,018 

Desember 0,036 0,031 0,027 0,017 0,019 

 

Lampiran 01e. Data Tingkat Suku Bunga  

Bulan Tingkat Suku Bunga 

2017 2018 2019 2020 2021 

Januari 0,048 0,043 0,060 0,050 0,038 

Februari 0,048 0,043 0,060 0,048 0,035 

Maret 0,048 0,043 0,060 0,045 0,035 

April 0,048 0,043 0,060 0,045 0,035 

Mei 0,048 0,048 0,060 0,045 0,035 

Juni 0,048 0,053 0,060 0,043 0,035 

Juli 0,048 0,053 0,058 0,040 0,035 

Agustus 0,045 0,055 0,055 0,040 0,035 

September 0,043 0,058 0,053 0,040 0,035 

Oktober 0,043 0,058 0,050 0,040 0,035 

November 0,043 0,060 0,050 0,038 0,035 

Desember 0,043 0,060 0,050 0,038 0,035 
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Lampiran 01f. Data Indeks Harga Saham Gabungan Perusahaan Manufaktur 

Di Bursa Efek Indonesia 

 

Bulan 

Indeks Harga Saham Gabungan Perusahaan Manufaktur  

(Rp) 

2017 2018 2019 2020 2021 

Januari 136.672,00 168.705,00 168.939,00 137.178,00 127.117,00 

Februari 140.106,00 167.169,00 163.328,00 119.513,00 128.042,00 

Maret 144.052,00 154.268,00 161.802,00 102.710,00 127.601,00 

April 146.905,00 151.042,00 156.547,00 117.609,00 125.087,00 

Mei 150.131,00 152.420,00 150.788,00 118.670,00 116.720,00 

Juni 151.596,00 148.111,00 149.728,00 117.427,00 116.967,00 

Juli 145.389,00 151.333,00 150.285,00 123.050,00 116.365,00 

Agustus 145.412,00 153.113,00 153.219,00 124.981,00 117.554,00 

September 146.413,00 155.088,00 144.268,00 116.929,00 112.486,00 

Oktober 151.520,00 149.581,00 145.624,00 121.348,00 119.461,00 

November 149.502,00 155.927,00 140.811,00 127.649,00 120.166,00 

Desember 164.018,00 161.812,00 146.081,00 132.618,00 123.438,00 
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Lampiran 02. Statistik Deskriptif  

Statistics 

 Dow Jones Nikkei 225 Hang Seng Inflasi 

Tingkat Suku 

Bunga 

IHSG Sektor 

Manufaktur 

N Valid 60 60 60 60 60 60 

Missing 0 0 0 0 0 0 

Mean 1900612354,1700 1635833373,1667 1904188762,7867 ,1363 ,2689 698532,5833 

Median 1903851092,8350 1615681032,5000 1902710364,1350 ,1360 ,2315 692244,0000 

Mode 1761691166,65a 1553454300,00a 1854708997,25a ,13 ,23 675184,00a 

Std. Deviation 90608454,49146 63067300,84770 36649223,62594 ,00626 ,08944 19278,97080 

Range 257938231,71 176467544,00 112153007,03 ,02 ,24 63427,00 

Minimum 1761691166,65 1553454300,00 1854708997,25 ,13 ,23 675184,00 

Maximum 2019629398,36 1729921844,00 1966862004,28 ,15 ,47 738611,00 

a. Multiple modes exist. The smallest value is shown 
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Lampiran 03a. Uji Normalitas  

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardize

d Residual  

N 60 

Normal Parametersa,b Mean 139,707 

Std. Deviation 16,937 

Most Extreme Differences Absolute 0,151 

Positive 0,121 

Negative -0,151 

Test Statistic 0,151 

Asymp. Sig. (2-tailed) 0,002c 

Monte Carlo Sig. (2-

tailed) 

Sig. 0,122d 

99% Confidence 

Interval 

Lower Bound 0,113 

Upper Bound 0,130 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. Based on 10000 sampled tables with starting seed 926214481. 

 

Lampiran 03b. Uji Autokorelasi Durbin Watson 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 0,904a 0,818 0,801 7,551 1,772 

a. Predictors: (Constant), Dow Jones, Hang Seng, Tingkat Suku Bunga, Inflasi, 

Nikkei 225 

b. Dependent Variable: IHSG Sektor Manufaktur 
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Lampiran 03c. Uji Multikolinearitas  

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B 

Std. 

Error Beta 

Toleranc

e VIF 

1 (Constant) 77,616 17,615 
 

1,75

9 

,129 
  

Dow Jones 2,948 ,000 -,781 8,08

0 

,000 ,578 6,35

1 

Nikkei 225 1,113 ,000 -,038 2,39

5 

,020 ,154 6,48

1 

Hang Seng 1,534 ,000 ,228 8,04

2 

,000 ,412 2,42

7 

Inflasi 7,448 2,067 -,733 3,61

7 

,001 ,339 2,94

7 

Tingkat 

Suku Bunga 

8,896 1,776 ,247 5,03

0 

,000 ,450 1,59

3 

a. Dependent Variable: IHSG Sektor Manufaktur 

 

 

Lampiran 03d. Uji Heteroskedastisitas Glejser 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

T Sig. B Std. Error Beta 

1 (Constant) 0,031 0,016  1,971 0,054 

Dow Jones 2,421 0,000 -0,017 0,039 0,969 

Nikkei 225 5,315 0,000 -0,283 0,589 0,558 

Hang Seng 2,029 0,000 -0,077 0,498 0,621 

Inflasi 0,002 0,002 -0,241 0,978 0,332 

Tingkat Suku 

Bunga 

0,001 0,001 -0,177 0,892 0,377 

a. Dependent Variable: ABS_RES 
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Lampiran 04. Uji Regresi Linear Berganda 

Coefficientsa 

Model 
Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 77,616 17,615  1,759 ,129 

Dow Jones 2,948 ,000 -,781 8,080 ,000 

Nikkei 225 1,113 ,000 -,038 2,395 ,020 

Hang Seng 1,534 ,000 ,228 8,042 ,000 

Inflasi 7,448 2,067 -,733 3,617 ,001 

Tingkat Suku 

Bunga 

8,896 1,776 ,247 5,030 ,000 

a. Dependent Variable: IHSG Sektor Manufaktur 

 

Lampiran 05. Uji Koefisien Determinasi (R2) 

Model Summaryb 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate 

1 0,904a 0,818 0,801 7,551 

a. Predictors: (Constant), Dow Jones, Nikkei 225, Hang Seng, Inflasi, Tingkat Suku 

Bunga 
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Lampiran 07. Surat Pernyataan 

 

 


	LAMPIRAN

