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Descriptives 
 

Descriptive Statistics 
 

 
N Minimum Maximum Mean Std. Deviation 

Indeks Nikkel 225 60 18909.26 29452.66 23121.3073 3172.31345 

Indeks Hanseng 60 22961.47 32887.27 26915.0637 2272.34211 

Indeks Shanhai Composite 60 2493.90 3639.78 3149.0505 295.19136 

Kurs USD 60 13321.00 16300.00 14121.5833 542.77140 

Indeks Harga Saham 

Gabungan (IHSG) 

 

60 
 

4538.93 
 

6605.63 
 

5916.9607 
 

502.57404 

Valid N (listwise) 60 
    

 
 

NPar Tests 
 

One-Sample Kolmogorov-Smirnov Test 
 

 
Unstandardized 

Residual 

N 
 

60 

Normal Parametersa,b
 Mean .0000000 

 Std. Deviation 361.18221239 

Most Extreme Differences Absolute .077 

 Positive .077 

 Negative -.045 

Test Statistic  .077 

Asymp. Sig. (2-tailed)  .200c,d
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

 

Regression 
 

Variables Entered/Removeda 
 

 
Model 

 
Variables Entered 

Variables 
Removed 

 
Method 

1 Indeks Shanhai 
Composite, Indeks 
Hanseng, Indeks 
Nikkel 225b 

 
. 

 
Enter 

a. Dependent Variable: Kurs USD 

b. All requested variables entered. 
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Model Summary 
 

 
 
Model 

 
 

R 

 
 

R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .675a .456 .427 411.00431 

a. Predictors: (Constant), Indeks Shanhai Composite, Indeks Hanseng, 

Indeks Nikkel 225 

 

ANOVAa
 

 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 7921672.181 3 2640557.394 15.632 .000b
 

Residual 9459774.403 56 168924.543 
  

Total 17381446.583 59    

a. Dependent Variable: Kurs USD 

b. Predictors: (Constant), Indeks Shanhai Composite, Indeks Hanseng, Indeks Nikkel 225 

 
 

 
 

 
Model 

 
 

Unstandardized Coefficients 

Standardized 

Coefficients 

 
 

t 

B Std. Error Beta 
 

1 (Constant) 17238.270 820.963 
 

20.998 

 
Indeks Nikkel 225 .125 .022 .728 5.709 

 
Indeks Hanseng -.068 .024 -.284 -2.860 

 
Indeks Shanhai 

Composite 

 
-1.325 

 
.234 

 
-.721 

 
-5.664 

 

Coefficientsa
 

 

Model 

 

Sig. 

1 (Constant) .000 

 
Indeks Nikkel 225 .000 

 
Indeks Hanseng .006 

 Indeks Shanhai Composite .000 

a. Dependent Variable: Kurs USD 
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Regression 
 

Variables Entered/Removeda
 

 

 
 
Model 

Variables 

Entered 

Variables 

Removed 

 
 

Method 

1 Kurs USD, 

Indeks Nikkel 

225, Indeks 

Hanseng, 

Indeks Shanhai 

Compositeb 

 
 
 
 

. 

 
 
 
 
Enter 

a. Dependent Variable: Indeks Harga Saham Gabungan 

(IHSG) 

b. All requested variables entered. 

 

Model Summaryb
 

 

 
 
Model 

 
 

R 

 
 

R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

 
 

Durbin-Watson 

1 .734a .539 .505 353.61307 1.886 

a. Predictors: (Constant), Kurs USD, Indeks Nikkel 225, Indeks Hanseng, Indeks Shanhai 

Composite 

b. Dependent Variable: Indeks Harga Saham Gabungan (IHSG) 

 
 

 

ANOVAa 
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 8024938.379 4 2006234.595 16.044 .000b
 

 Residual 6877321.089 55 125042.202   

 Total 14902259.468 59    

a. Dependent Variable: Indeks Harga Saham Gabungan (IHSG) 

b. Predictors: (Constant), Kurs USD, Indeks Nikkel 225, Indeks Hanseng, Indeks Shanhai 

Composite 
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Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

 
 

t 

B Std. Error Beta 

1 (Constant) 10398.966 2104.001 
 

4.942 

 Indeks Nikkel 225 .109 .024 .689 4.624 

 Indeks Hanseng .087 .022 .392 3.970 

 Indeks Shanhai 

Composite 

 
-.791 

 
.252 

 
-.465 

 
-3.133 

 Kurs USD -.485 .115 -.524 -4.218 

 

Coefficientsa
 

 

 
Model 

 

 
Sig. 

Collinearity Statistics 

Tolerance VIF 

1 (Constant) .000 
  

 Indeks Nikkel 225 .000 .377 2.650 

 Indeks Hanseng .000 .862 1.161 

 Indeks Shanhai Composite .003 .381 2.621 

 Kurs USD .000 .544 1.837 

a. Dependent Variable: Indeks Harga Saham Gabungan (IHSG) 

 

Residuals Statisticsa
 

 

 
Minimum Maximum Mean Std. Deviation N 

Predicted Value 4429.8740 6525.6201 5916.9607 368.80334 60 

Std. Predicted Value -4.032 1.650 .000 1.000 60 

Standard Error of Predicted 

Value 

 
62.536 

 
246.141 

 
98.361 

 
27.532 

 
60 

Adjusted Predicted Value 4327.3682 6509.2217 5914.2511 376.17610 60 

Residual -806.75781 825.98273 .00000 341.41582 60 

Std. Residual -2.281 2.336 .000 .966 60 

Stud. Residual -2.337 2.475 .003 1.006 60 

Deleted Residual -846.20477 927.59961 2.70957 371.01569 60 

Stud. Deleted Residual -2.439 2.602 .006 1.026 60 

Mahal. Distance .862 27.603 3.933 3.595 60 

Cook's Distance .000 .185 .018 .032 60 

Centered Leverage Value .015 .468 .067 .061 60 

a. Dependent Variable: Indeks Harga Saham Gabungan (IHSG) 
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Charts 
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Lampiran : Pengaruh Indeks Nikkei 225 terhadap Indeks harga saham gabungan 
melalui nilai kurs 

 

 
 
 

Lampiran : Pengaruh Indeks Hanseng terhadap Indeks harga saham gabungan 
melalui nilai kurs 

 

 

 
Lampiran : Pengaruh Indeks Shanghai Composite terhadap Indeks harga saham 

Gabungan melalui nilai kurs 
 


