
DAFTAR LAMPIRAN 
 

 

Lampiran 1 Data indeks harga saham sebelum dan sesudah pengumuman peristiwa 

covid-19 

 

INDONESIA 

Konfirmasi  2-Mar 

DATA HARGA SAHAM IHSG 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 28-Feb 5452.7 t+1 3-Mar 5518.63 

t-2 27-Feb 5535.69 t+2 4-Mar 5650.14 

t-3 26-Feb 5688.92 t+3 5-Mar 5638.13 

t-4 25-Feb 5787.14 t+4 6-Mar 5498.54 

t-5 24-Feb 5807.05 t+5 9-Mar 5136.81 

t-6 21-Feb 5882.25 t+6 10-Mar 5220.83 

t-7 20-Feb 5942.49 t+7 11-Mar 5154.1 

t-8 19-Feb 5928.79 t+8 12-Mar 4895.75 

t-9 18-Feb 5886.96 t+9 13-Mar 4907.57 

t-10 17-Feb 5867.52 t+10 16-Mar 4690.66 

t-11 14-Feb 5866.94 t+11 17-Mar 4456.75 

t-12 13-Feb 5871.95 t+12 18-Mar 4330.67 

t-13 12-Feb 5913.08 t+13 19-Mar 4105.42 

t-14 11-Feb 5954.4 t+14 20-Mar 4194.94 

https://id.investing.com/indices/idx-composite-historical-data 

 

MALAYSIA 

Konfirmasi  25-Jan 

DATA HARGA SAHAM KLSE 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 23-Jan 1574.44 t+1 28-Jan 1551.64 

t-2 22-Jan 1577.98 t+2 29-Jan 1550.47 

t-3 21-Jan 1587.33 t+3 30-Jan 1545.59 

t-4 20-Jan 1588.88 t+4 31-Jan 1531.06 

t-5 17-Jan 1595.81 t+5 3-Feb 1521.95 

t-6 16-Jan 1587.88 t+6 4-Feb 1535.8 

t-7 15-Jan 1585.14 t+7 5-Feb 1536.79 

https://id.investing.com/indices/idx-composite-historical-data


t-8 14-Jan 1580.6 t+8 6-Feb 1552.77 

t-9 13-Jan 1584.73 t+9 7-Feb 1554.49 

t-10 10-Jan 1591.46 t+10 10-Feb 1542.8 

t-11 9-Jan 1595.65 t+11 11-Feb 1551.48 

t-12 8-Jan 1589.1 t+12 12-Feb 1542.94 

t-13 7-Jan 1611.04 t+13 13-Feb 1539.16 

t-14 6-Jan 1597.76 t+14 14-Feb 1544.46 

https://id.investing.com/indices/ftse-malaysia-klci-historical-data 

 

SINGAPURA 

Konfirmasi  23-Jan 

DATA HARGA SAHAM STI 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 22-Jan 3253.93 t+1 24-Jan 3240.02 

t-2 21-Jan 3247.17 t+2 27-Jan 3240.02 

t-3 20-Jan 3280.09 t+3 28-Jan 3181.25 

t-4 17-Jan 3281.03 t+4 29-Jan 3182.57 

t-5 16-Jan 3278 t+5 30-Jan 3170.68 

t-6 15-Jan 3256.98 t+6 31-Jan 3153.73 

t-7 14-Jan 3270.54 t+7 3-Feb 3116.31 

t-8 13-Jan 3251.07 t+8 4-Feb 3156.57 

t-9 10-Jan 3255.95 t+9 5-Feb 3200.13 

t-10 9-Jan 3247.48 t+10 6-Feb 3231.55 

t-11 8-Jan 3245.89 t+11 7-Feb 3181.48 

t-12 7-Jan 3247.86 t+12 10-Feb 3163.15 

t-13 6-Jan 3218.86 t+13 11-Feb 3175.57 

t-14 3-Jan 3238.82 t+14 12-Feb 3223.37 

https://id.investing.com/indices/singapore-straits-time-historical-data 

 

THAILAND 

Konfrmasi 13-Jan 

DATA HARGA SAHAM SET 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 10-Jan 1580.63 t+1 14-Jan 1586.90 

t-2 9-Jan 1579.64 t+2 15-Jan 1581.05 

t-3 8-Jan 1559.27 t+3 16-Jan 1595.87 

t-4 7-Jan 1585.23 t+4 17-Jan 1600.48 

https://id.investing.com/indices/ftse-malaysia-klci-historical-data
https://id.investing.com/indices/singapore-straits-time-historical-data


t-5 6-Jan 1568.50 t+5 20-Jan 1589.11 

t-6 3-Jan 1594.97 t+6 21-Jan 1574.94 

t-7 2-Jan 1595.82 t+7 22-Jan 1574.59 

t-8 30-Dec 1579.84 t+8 23-Jan 1573.70 

t-9 27-Dec 1578.22 t+9 24-Jan 1569.55 

t-10 26-Dec 1579.03 t+10 27-Jan 1524.15 

t-11 25-Dec 1573.00 t+11 28-Jan 1513.26 

t-12 24-Dec 1568.63 t+12 29-Jan 1524.59 

t-13 23-Dec 1573.57 t+13 30-Jan 1523.99 

t-14 20-Dec 1572.92 t+14 31-Jan 1514.14 

https://id.investing.com/indices/thailand-set-historical-data 

 

VIETNAM 

Konfirmasi  23-Jan   

DATA HARGA SAHAM HOSE 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 21-Jan 998.81 t+1 30-Jan 970.84 

t-2 20-Jan 989.98 t+2 31-Jan 970.84 

t-3 17-Jan 989.33 t+3 3-Feb 937.88 

t-4 16-Jan 987.87 t+4 4-Feb 936.9 

t-5 15-Jan 983.43 t+5 5-Feb 936.77 

t-6 14-Jan 983.18 t+6 6-Feb 952.11 

t-7 13-Jan 979.81 t+7 7-Feb 955.68 

t-8 10-Jan 980.39 t+8 10-Feb 945.92 

t-9 9-Jan 973.83 t+9 11-Feb 947.38 

t-10 8-Jan 961.32 t+10 12-Feb 951.49 

t-11 7-Jan 974.11 t+11 13-Feb 951.83 

t-12 6-Jan 970.41 t+12 14-Feb 951.77 

t-13 3-Jan 981.92 t+13 17-Feb 947.94 

t-14 2-Jan 983.07 t+14 18-Feb 939.26 

https://id.investing.com/indices/ftse-vietnam-all-historical-data 

 

AUSTRALIA 

Konfirmasi  25-Jan 

Australian Stock Exchange (ASX) 

Periode Tanggal Harga Periode Tanggal Harga 

https://id.investing.com/indices/thailand-set-historical-data
https://id.investing.com/indices/ftse-vietnam-all-historical-data


t-1 24-Jan 7090.50 t+1 28-Jan 6994.50 

t-2 23-Jan 7088.00 t+2 29-Jan 7031.50 

t-3 22-Jan 7132.70 t+3 30-Jan 7008.40 

t-4 21-Jan 7066.30 t+4 31-Jan 7017.20 

t-5 20-Jan 7079.50 t+5 3-Feb 6923.30 

t-6 17-Jan 7064.10 t+6 4-Feb 6948.70 

t-7 16-Jan 7041.80 t+7 5-Feb 6976.10 

t-8 15-Jan 6994.80 t+8 6-Feb 7049.20 

t-9 14-Jan 6962.20 t+9 7-Feb 7022.60 

t-10 13-Jan 6903.70 t+10 10-Feb 7012.50 

t-11 10-Jan 6929.00 t+11 11-Feb 7055.30 

t-12 9-Jan 6874.20 t+12 12-Feb 7088.20 

t-13 8-Jan 6817.60 t+13 13-Feb 7103.20 

t-14 7-Jan 6826.40 t+14 14-Feb 7130.20 

https://www2.asx.com.au/       

 

KANADA 

Konfirmasi  25-Jan   

Canadian Venture Exchange/TSX Venture Exchange 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 24-Jan 17565.34 t+1 28-Jan 17500.88 

t-2 23-Jan 17621.78 t+2 29-Jan 17511.75 

t-3 22-Jan 17599.86 t+3 30-Jan 17490.56 

t-4 21-Jan 17572.28 t+4 31-Jan 17318.49 

t-5 20-Jan 17597.39 t+5 3-Feb 17379.76 

t-6 17-Jan 17559.02 t+6 4-Feb 17512.73 

t-7 16-Jan 17484.77 t+7 5-Feb 17651.59 

t-8 15-Jan 17415.17 t+8 6-Feb 17757.49 

t-9 14-Jan 17352.90 t+9 7-Feb 17655.49 

t-10 13-Jan 17293.42 t+10 10-Feb 17740.57 

t-11 10-Jan 17234.49 t+11 11-Feb 17777.11 

t-12 9-Jan 17235.57 t+12 12-Feb 17832.85 

t-13 8-Jan 17167.82 t+13 13-Feb 17821.17 

t-14 7-Jan 17168.06 t+14 14-Feb 17848.36 

https://tsx.com/ 
        

 

JEPANG 

https://www2.asx.com.au/
https://tsx.com/


Konfirmasi  16-Jan 

Tokyo Stock Exchange (TSE) 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 15-Jan 23916.58 t+1 17-Jan 24041.26 

t-2 14-Jan 24025.17 t+2 20-Jan 24083.51 

t-3 10-Jan 23850.57 t+3 21-Jan 23864.56 

t-4 9-Jan 23739.87 t+4 22-Jan 24031.35 

t-5 8-Jan 23204.76 t+5 23-Jan 23795.44 

t-6 7-Jan 23575.72 t+6 24-Jan 23827.18 

t-7 6-Jan 23204.86 t+7 27-Jan 23343.51 

t-8 30-Dec 23656.62 t+8 28-Jan 23215.71 

t-9 27-Dec 23837.72 t+9 29-Jan 23379.40 

t-10 26-Dec 23924.92 t+10 30-Jan 22977.75 

t-11 25-Dec 23782.87 t+11 31-Jan 23205.18 

t-12 24-Dec 23830.58 t+12 3-Feb 22971.94 

t-13 23-Dec 23821.11 t+13 4-Feb 23084.59 

t-14 20-Dec 23816.63 t+14 5-Feb 23319.56 

http://www.jpx.co.jp/english/ 

 
      

 

KOREA SELATAN 

Konfirmasi  20-Jan 

Korea Stock Exchange 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 17-Jan 2250.57 t+1 21-Jan 2239.69 

t-2 16-Jan 2248.05 t+2 22-Jan 2267.25 

t-3 15-Jan 2230.98 t+3 23-Jan 2246.13 

t-4 14-Jan 2238.88 t+4 28-Jan 2176.72 

t-5 13-Jan 2229.26 t+5 29-Jan 2185.28 

t-6 10-Jan 2206.39 t+6 30-Jan 2148.00 

t-7 9-Jan 2186.45 t+7 31-Jan 2119.01 

t-8 8-Jan 2151.31 t+8 3-Feb 2118.88 

t-9 7-Jan 2175.54 t+9 4-Feb 2157.90 

t-10 6-Jan 2155.07 t+10 5-Feb 2165.63 

t-11 3-Jan 2176.46 t+11 6-Feb 2227.94 

t-12 2-Jan 2175.17 t+12 7-Feb 2211.95 

t-13 30-Dec 2197.67 t+13 10-Feb 2201.07 

t-14 27-Dec 2204.21 t+14 11-Feb 2223.12 

http://www.krx.co.kr/ 
        

http://www.jpx.co.jp/english/
http://www.krx.co.kr/


 

SELANDIA BARU 

Konfirmasi  28-Feb 

New Zealand Stock Exchange (NZX 50) 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 27-Feb 11437.17 t+1 1-Mar 10895.10 

t-2 26-Feb 11533.86 t+2 2-Mar 11103.43 

t-3 25-Feb 11719.23 t+3 3-Mar 11346.31 

t-4 24-Feb 11857.12 t+4 4-Mar 11417.78 

t-5 23-Feb 12001.74 t+5 5-Mar 11640.89 

t-6 21-Feb 12073.34 t+6 6-Mar 11425.90 

t-7 20-Feb 12064.86 t+7 8-Mar 11293.91 

t-8 19-Feb 11981.03 t+8 9-Mar 11091.81 

t-9 18-Feb 11935.84 t+9 10-Mar 10897.47 

t-10 17-Feb 11873.98 t+10 11-Mar 10873.60 

t-11 16-Feb 11820.37 t+11 12-Mar 10333.27 

t-12 14-Feb 11834.83 t+12 13-Mar 9826.86 

t-13 13-Feb 11880.84 t+13 15-Mar 9620.05 

t-14 12-Feb 11898.24 t+14 16-Mar 9476.94 

https://www.nzx.com/       

 

AMERIKA SERIKAT 

Konfirmasi  21-Jan 29196.04 

New York Stock Exchange (NYSE) 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 17-Jan 29348.10 t+1 22-Jan 29186.27 

t-2 16-Jan 29297.64 t+2 23-Jan 29160.09 

t-3 15-Jan 29030.22 t+3 24-Jan 28989.73 

t-4 14-Jan 28939.67 t+4 27-Jan 28535.80 

t-5 13-Jan 28907.05 t+5 28-Jan 28722.85 

t-6 10-Jan 28823.77 t+6 29-Jan 28734.45 

t-7 9-Jan 28956.90 t+7 30-Jan 28859.44 

t-8 8-Jan 28745.09 t+8 31-Jan 28256.03 

t-9 7-Jan 28583.68 t+9 3-Feb 28399.81 

t-10 6-Jan 28703.38 t+10 4-Feb 28807.63 

t-11 3-Jan 28634.88 t+11 5-Feb 29290.85 

t-12 2-Jan 28868.80 t+12 6-Feb 29379.77 

https://www.nzx.com/


t-13 31-Dec 28538.44 t+13 7-Feb 29102.51 

t-14 30-Dec 28462.14 t+14 10-Feb 29276.82 

https://www.nyse.com/index       

 

MEKSIKO 

Konfirmasi  28-Feb 

Bolsa Mexicana de Valores (BMV) 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 27-Feb 41607.42 t+1 2-Mar 42167.24 

t-2 26-Feb 42737.28 t+2 3-Mar 42472.25 

t-3 25-Feb 43045.68 t+3 4-Mar 43404.76 

t-4 24-Feb 43818.07 t+4 5-Mar 42344.86 

t-5 21-Feb 44802.54 t+5 6-Mar 41388.78 

t-6 20-Feb 44774.54 t+6 9-Mar 38730.56 

t-7 19-Feb 44901.50 t+7 10-Mar 39565.44 

t-8 18-Feb 44974.11 t+8 11-Mar 38678.55 

t-9 17-Feb 45016.96 t+9 12-Mar 36636.70 

t-10 14-Feb 44999.68 t+10 13-Mar 38085.05 

t-11 13-Feb 45005.12 t+11 17-Mar 36862.84 

t-12 12-Feb 45338.37 t+12 18-Mar 35532.74 

t-13 11-Feb 45027.41 t+13 19-Mar 35143.63 

t-14 10-Feb 44290.53 t+14 20-Mar 34269.51 

https://www.bmv.com.mx/        

            

 

CHILI 

Konfirmasi  3-Mar 4289.40 

Santiago Stock Exchange 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 2-Mar 4283.63 t+1 4-Mar 4366.36 

t-2 28-Feb 4122.63 t+2 5-Mar 4324.09 

t-3 27-Feb 4263.24 t+3 6-Mar 4229.46 

t-4 26-Feb 4297.70 t+4 9-Mar 4035.54 

t-5 25-Feb 4361.41 t+5 10-Mar 4070.29 

t-6 24-Feb 4430.63 t+6 11-Mar 3979.67 

t-7 21-Feb 4532.62 t+7 12-Mar 3727.60 

t-8 20-Feb 4536.05 t+8 13-Mar 3763.57 

https://www.nyse.com/index
https://www.bmv.com.mx/


t-9 19-Feb 4519.19 t+9 16-Mar 3232.36 

t-10 18-Feb 4543.62 t+10 17-Mar 3271.40 

t-11 17-Feb 4631.33 t+11 18-Mar 2876.03 

t-12 14-Feb 4655.86 t+12 19-Mar 3081.43 

t-13 13-Feb 4659.81 t+13 20-Mar 3077.18 

t-14 12-Feb 4667.90 t+14 23-Mar 2897.83 

https://www.bolsadesantiago.com/     

 

PERU 

Konfirmasi  6-Mar 18285.94 

Lima Stock Exchange 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 5-Mar 18718.23 t+1 9-Mar 17323.13 

t-2 4-Mar 18837.40 t+2 10-Mar 17750.63 

t-3 3-Mar 18494.81 t+3 11-Mar 17094.31 

t-4 2-Mar 18555.85 t+4 12-Mar 15312.23 

t-5 28-Feb 18264.30 t+5 13-Mar 15947.40 

t-6 27-Feb 18608.19 t+6 16-Mar 15215.21 

t-7 26-Feb 18946.14 t+7 17-Mar 15403.07 

t-8 25-Feb 18852.95 t+8 18-Mar 14523.92 

t-9 24-Feb 19196.60 t+9 19-Mar 14650.97 

t-10 21-Feb 19600.88 t+10 20-Mar 14389.90 

t-11 20-Feb 19715.96 t+11 23-Mar 14050.97 

t-12 19-Feb 19728.32 t+12 24-Mar 14243.50 

t-13 18-Feb 19600.07 t+13 25-Mar 14539.60 

t-14 17-Feb 19841.45 t+14 26-Mar 14483.46 

https://www.bvl.com.pe/       

 

TAIWAN 

Konfirmasi  21-Jan 

 Taiwan Stock Exchange (TSEC) 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 20-Jan 12118.71 t+1 30-Jan 11421.74 

t-2 17-Jan 12090.29 t+2 31-Jan 11495.10 

t-3 16-Jan 12066.93 t+3 3-Feb 11354.92 

https://www.bolsadesantiago.com/
https://www.bvl.com.pe/


t-4 15-Jan 12091.88 t+4 4-Feb 11555.92 

t-5 14-Jan 12179.81 t+5 5-Feb 11573.62 

t-6 13-Jan 12113.42 t+6 6-Feb 11749.68 

t-7 10-Jan 12024.65 t+7 7-Feb 11612.81 

t-8 9-Jan 11970.63 t+8 10-Feb 11574.07 

t-9 8-Jan 11817.10 t+9 11-Feb 11664.04 

t-10 7-Jan 11880.32 t+10 12-Feb 11774.19 

t-11 6-Jan 11953.36 t+11 13-Feb 11791.78 

t-12 3-Jan 12110.43 t+12 14-Feb 11815.70 

t-13 2-Jan 12100.48 t+13 17-Feb 11763.51 

t-14 31-Dec 11997.14 t+14 18-Feb 11648.98 

https://www.twse.com.tw/en/       

 

HONGKONG 

Konfirmasi  23-Jan 

Hong Kong Stock Exhange (HKEX) 

Periode Tanggal Harga Periode Tanggal Harga 

t-1 22-Jan 28341.04 t+1 24-Jan 27949.64 

t-2 21-Jan 27985.33 t+2 29-Jan 27160.63 

t-3 20-Jan 28795.91 t+3 30-Jan 26449.13 

t-4 17-Jan 29056.42 t+4 31-Jan 26312.63 

t-5 16-Jan 28883.04 t+5 3-Feb 26356.98 

t-6 15-Jan 28773.59 t+6 4-Feb 26675.98 

t-7 14-Jan 28885.14 t+7 5-Feb 26786.74 

t-8 13-Jan 28954.94 t+8 6-Feb 27493.70 

t-9 10-Jan 28638.20 t+9 7-Feb 27404.27 

t-10 9-Jan 28561.00 t+10 10-Feb 27241.34 

t-11 8-Jan 28087.92 t+11 11-Feb 27583.88 

t-12 7-Jan 28322.06 t+12 12-Feb 27823.66 

t-13 6-Jan 28226.19 t+13 13-Feb 27730.00 

t-14 3-Jan 28451.50 t+14 14-Feb 27815.60 

http://www.hkex.com.hk/ 
      

 

 

 

 

https://www.twse.com.tw/en/
http://www.hkex.com.hk/


 

Lampiran 2. Data hasil Uji deskriptif sebelum dan setelah pengumuman covid-19 

 

Lampiran 3. Data Hail Uji Normalitas 

INDONESIA 

INDEKS HARGA SAHAM 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.280 14 0.004 0.797 14 0.005 

Sesudah 0.132 14 .200* 0.930 14 0.306 

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

a. Lilliefors Significance Correction 

 

MALAYSIA 

INDEKS HARGA SAHAM 

Descriptive Statistics 

  N Minimum Maximum Mean Std. Deviation 

  Sebelum Sesudah Sebelum Sesudah Sebelum Sesudah Sebelum Sesudah 

Australia 28 6817.6 6923.3 7132.7 7130.2 6990.8 7025.8 105.2 57.3 

Indonesia 28 5452.7 4105.4 5954.4 5650.1 5813.3 4957.1 152.6 534.9 

Kanada 28 17167.8 17318.5 17621.8 17848.4 17419.1 17628.5 172.8 175.4 

Chili 28 4122.6 2876.0 4667.9 4366.4 4464.7 3638.1 173.8 546.9 

Taiwan 28 11817.1 11354.9 12179.8 11815.7 12036.8 11628.3 102.0 142.6 

Hongkong 28 27985.3 26312.6 29056.4 27949.6 28568.7 27198.9 339.6 581.6 

Korsel 28 2151.3 2118.9 2250.6 2267.3 2201.9 2192.0 33.5 46.7 

Jepang 28 23204.8 22971.9 24025.2 24083.5 23727.7 23510.1 247.4 411.9 

Malaysia 28 1574.4 1522.0 1611.0 1554.5 1589.1 1543.0 9.2 9.3 

Selandia 28 11437.2 9476.9 12073.3 11640.9 11850.9 10803.1 183.2 708.8 

Peru 28 18264.3 14051.0 19841.5 17750.6 19068.7 15352.0 535.1 1224.4 

Meksiko 28 41607.4 34269.5 45338.4 43404.8 44309.9 38948.8 1105.9 3026.9 

Singapura 28 3218.9 3116.3 3281.0 3240.0 3255.3 3186.9 17.4 36.4 

Thailand 28 1559.3 1513.3 1595.8 1600.5 1577.8 1560.5 9.9 32.6 

Amerika 28 28462.1 28256.0 29348.1 29379.8 28845.7 28907.3 263.4 349.7 

Vietnam 28 961.3 936.8 998.8 970.8 981.2 949.8 9.3 10.9 

Valid N 

(listwise) 

                  



Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.144 14 .200* 0.956 14 0.652 

Sesudah 0.147 14 .200* 0.934 14 0.344 

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

a. Lilliefors Significance Correction 

 

SINGAPURA 

INDEKS HARGA SAHAM 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.175 14 .200* 0.927 14 0.281 

Sesudah 0.190 14 0.183 0.939 14 0.411 

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

a. Lilliefors Significance Correction 

 

THAILAND 

INDEKS HARGA SAHAM 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.173 14 .200* 0.951 14 0.571 

Sesudah 0.253 14 0.016 0.841 14 0.017 

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

a. Lilliefors Significance Correction 

 

AUSTRALIA 

INDEKS HARGA SAHAM 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.186 14 .200* 0.915 14 0.187 

Sesudah 0.103 14 .200* 0.984 14 0.992 



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

a. Lilliefors Significance Correction 

JEPANG 

INDEKS HARGA SAHAM 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.234 14 0.037 0.813 14 0.007 

Sesudah 0.196 14 0.151 0.888 14 0.076 

a. Lilliefors Significance Correction 

a. Lilliefors Significance Correction 

 

KOREA SELATAN  

INDEKS HARGA SAHAM 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.151 14 .200* 0.937 14 0.386 

Sesudah 0.104 14 .200* 0.964 14 0.789 

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

a. Lilliefors Significance Correction 

 

SELANDIA BARU 

INDEKS HARGA SAHAM 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.220 14 0.066 0.894 14 0.092 

Sesudah 0.254 14 0.015 0.868 14 0.039 

a. Lilliefors Significance Correction 

a. Lilliefors Significance Correction 

 

MEKSIKO 

INDEKS HARGA SAHAM 

Tests of Normality 

  Kolmogorov-Smirnova Shapiro-Wilk 



Statistic df Sig. Statistic df Sig. 

Sebelum 0.306 14 0.001 0.780 14 0.003 

Sesudah 0.147 14 .200* 0.938 14 0.395 

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

a. Lilliefors Significance Correction 

 

TAIWAN 

INDEKS HARGA SAHAM 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.200 14 0.134 0.919 14 0.212 

Sesudah 0.160 14 .200* 0.946 14 0.495 

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

a. Lilliefors Significance Correction 

 

HONGKONG 

INDEKS HARGA SAHAM 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.155 14 .200* 0.952 14 0.596 

Sesudah 0.138 14 .200* 0.909 14 0.153 

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

a. Lilliefors Significance Correction 

 

AMERIKA SERIKAT 

Indeks Harga Saham 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.122 14 .200* 0.953 14 0.614 

Sesudah 0.140 14 .200* 0.950 14 0.562 

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

a. Lilliefors Significance Correction 



 

Chili 

Indeks Harga Saham 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.195 14 0.158 0.917 14 0.201 

Sesudah 0.177 14 .200* 0.899 14 0.109 

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

a. Lilliefors Significance Correction 

 

PERU 

Indeks Harga Saham 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.197 14 0.147 0.909 14 0.152 

Sesudah 0.217 14 0.074 0.851 14 0.023 

a. Lilliefors Significance Correction 

a. Lilliefors Significance Correction 

 

VIETNAM 

Indeks Harga Saham 

Tests of Normality 

  

Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

Sebelum 0.153 14 .200* 0.973 14 0.912 

Sesudah 0.200 14 0.132 0.883 14 0.063 

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

a. Lilliefors Significance Correction 

 

KANADA 

Indeks Harga Saham 

Tests of Normality 

  Kolmogorov-Smirnova Shapiro-Wilk 



Statistic df Sig. Statistic df Sig. 

Sebelum 0.219 14 0.066 0.872 14 0.045 

Sesudah 0.174 14 .200* 0.920 14 0.223 

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

a. Lilliefors Significance Correction 

 

Lampiran 4. Hasil Uji Paired Sample t test 

INDEKS HARGA SAHAM 

MALAYSIA 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 
Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 

1 

Sebelum 

- 

Sesudah 

46.171 12.116 3.238 39.176 53.167 14.258 13 0.000 

 

AUSTRALIA 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 
Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 

1 

Sebelum 

- 

Sesudah 

-35.007 84.913 22.694 -84.035 14.020 -1.543 13 0.147 

 

KOREA SELATAN 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 
Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 



Pair 

1 

Sebelum 

- 

Sesudah 

9.817 45.496 12.159 -16.452 36.086 0.807 13 0.434 

 

MEKSIKO 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 
Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 

1 

Sebelum 

- 

Sesudah 

5361.164 2281.652 609.797 4043.778 6678.551 8.792 13 0.000 

 

TAIWAN 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 
Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 

1 

Sebelum 

- 

Sesudah 

408.506 167.971 44.892 311.523 505.490 9.100 13 0.000 

 

HongKong 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 
Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 

1 

Sebelum 

- 

Sesudah 

408.506 167.971 44.892 311.523 505.490 9.100 13 0.000 

 

 



SINGAPURA 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 
Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 

1 

sebelum 

- 

sesudah 

68.376 44.698 11.946 42.569 94.184 5.724 13 0.000 

 

Amerika Serikat 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 

Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence  

Lower Upper 

Pair 

1 

Sebelum 

- 

Sesudah 

-61.59214 408.11731 109.07394 -297.23 174.04778 -0.565 13 0.582 

 

VIETNAM 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 

Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 

1 

Sebelum 

- 

Sesudah 

31.48929 12.82613 3.42793 24.08370 38.89488 9.186 13 0.000 

 

 

 

 

 



CHILI 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 

Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 

1 

Sebelum 

- 

Sesudah 

826.62929 710.14747 189.79490 416.60234 1236.66 4.355 13 0.001 

 

PERU 

Paired Samples Test 

  

Paired Differences 

t df 

Sig. 

(2-

tailed) 

Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 

1 

Sebelum 

- 

Sesudah 

3716.63 1633.92 436.68271 2773.24 4660.03 8.511 13 0.000 

 

Lampiran 5 Hasil Uji Wilcoxon Signed Rank Test  

Indeks Harga Saham 

INDONESIA 

Test Statisticsa 

  Sesudah - Sebelum 

Z -3.296b 

Asymp. Sig. (2-

tailed) 
0.001 

a. Wilcoxon Signed Ranks Test 

b. Based on positive ranks. 

THAILAND 

Test Statisticsa 

  Sesudah - Sebelum 

Z -1.475b 

Asymp. Sig. (2-

tailed) 
0.140 

a. Wilcoxon Signed Ranks Test 

b. Based on positive ranks. 

JEPANG 



Test Statisticsa 

  Sesudah - Sebelum 

Z -1.538b 

Asymp. Sig. (2-

tailed) 
0.124 

a. Wilcoxon Signed Ranks Test 

b. Based on positive ranks. 

SELANDIA BARU 

Test Statisticsa 

  Sesudah - Sebelum 

Z -3.296b 

Asymp. Sig. (2-

tailed) 
0.001 

a. Wilcoxon Signed Ranks Test 

b. Based on positive ranks. 

 

 


