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&5 . LAMPIRAN 1: DATA PENELITIAN
L e DATA PERTUMBUHAN DJIA,INFLASI, SUKU BUNGA DAN
S IHSG SELAMA PERIODE 2019-2023
~| No | Bulan | DJIA (%) | Inflasi (%) | Suku Bunga (%) | IHSG (Rp)
1 |dan-19 | 7,17% 2,82% 6,00% 6.532,97
S 2 |Feb-19 [ 367% | 251% 6,00% 6.443,35
= 3 |Mar-19 | 0,05% 2,48% 6,00% 6.468,75
5 o S Z| 4 |Apr-19 | 2,56% 2,83% 6,00% 6.455,35
g g8 = 5 |May-19 | -669% | 3,32% 6,00% 6.209,12
=5 o 7l 6 |Jun-19 | 7,19% 3,28% 6,00% 6.358,63
5 e = 7 |Ju-19 [ 099% | 3,32% 5,75% 6.390,50
2S2 272 28 |Aug19 | -L72% | 3,49% 5,50% 6.328,47
e EE S 9 |Sep-19 | 1,95% 3,39% 5,25% 6.169,10
- -7° [10]oct19 | 048% | 313% 5,00% 6.228,32
S -2 C |11 |Nov19 | 372% | 3,00% 5,00% 6.011,83
c- 252 |12 |Dec19 | 1,74% 2,72% 5,00% 6.299,54
ST 2o |13ldan20 | -099% | 268% 5,00% 5.940,05
© S oS |14 |Feb-20 | -1007% | 2,98% 4,75% 5.452,70
= - Z: |15|Mmar20 | -13,74% | 296% 4,50% 453893
= S % [16[Apr20 | 1108% | 267% 4,50% 4.716,40
- oS |17 |May-20| 4,26% 2,19% 4,50% 4.753,61
= ~¢° |18 |Jun20 | 169% 1,96% 4,25% 4.905,39
S 225 (1920 | 238% 1,54% 4,00% 5.149,63
57 |20 Aug20 | 5% | 1,32% 4,00% 5.238.49
- Te= |21]sep20 | -228% | 142% 4,00% 4.870,04
~ 257 | 22]oct20 | -461% | 1,44% 4,00% 5.128,23
- S =5 | 23|Nov-20 | 11,84% | 159% 3,75% 5.612,42
= 25 | 24|Dec20 | 327% | 1,68% 3,75% 5.979,07
2 ZZ7 [ 25|Jan-21 | -204% | 1,55% 3,75% 5.862,35
° 525 | 26|Feb-21 | 317% 1,38% 3,50% 6.241,80
5oz f |27|Mar21 | 662% | 137% 3,50% 5.985,52
oS o7 |28 lApr2l | 271% | 1.42% 3,50% 5.995,62
= % [20|May21| 1,93% 1,68% 3,50% 5.947,46
c = 2 [30|Jun21 | -0,08% 1,33% 3,50% 5.985,49
5o T oEstwlet | 125% | 152% 3,50% 6.070,04
© o % i3 |Aug2t| 1,22% | 159% 3,50% 6.150,30
7% % 33 [sep2l | -429% | 160% 3,50% 6.286,94
o= % Zlsaloct2r | 584% | 166% 3,50% 6.591,35
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35 | Nov-21 | -3,73% 1,75% 3,50% 6.533,93
36 | Dec-21 5,38% 1,87% 3,50% 6.581,48
37 | Jan-22 -3,32% 2,18% 3,50% 6.631,15
38 | Feb-22 -3,53% 2,06% 3,50% 6.888,17
39 | Mar-22 2,32% 2,64% 3,50% 7.071,44
40 | Apr-22 -4,91% 3,47% 3,50% 7.228,91
41 | May-22 0,04% 3,55% 3,50% 7.148,97
42 | Jun-22 -6,71% 4,35% 3,50% 6.911,58
43 | Jul-22 6,73% 4,94% 3,50% 6.951,12
44 | Aug-22 | -4,06% 4,69% 3,75% 7.178,59
45 | Sep-22 -8,84% 5,95% 4,25% 7.040,80
46 | Oct-22 13,95% 5,71% 4,75% 7.098,89
47 | Nov-22 5,67% 5,42% 5,25% 7.081,31
48 | Dec-22 -4,17% 5,51% 5,50% 6.850,62
49 | Jan-23 2,83% 5,28% 5,75% 6.839,34
50 | Feb-23 -4,19% 5,47% 5,75% 6.843,24
51 | Mar-23 1,89% 4,97% 5,75% 6.805,28
52 | Apr-23 2,48% 4,33% 5,75% 6.915,72
53 | May-23 | -3,49% 4,00% 5,75% 6.633,26
54 | Jun-23 4,56% 3,52% 5,75% 6.661,88
55 | Jul-23 3,35% 3,08% 5,75% 6.931,36
56 | Aug-23 | -2,36% 3,27% 5,75% 6.953,26
57 | Sep-23 -3,50% 2,28% 5,75% 6.939,89
58 | Oct-23 -1,36% 2,56% 6,00% 6.752,21
59 | Nov-23 8,77% 2,86% 6,00% 7.080,74
60 | Dec-23 4,84% 2,61% 6,00% 7.272,80
LAMPIRAN 2 : OUTPUT SPSS
Hasil Uji Statistik Deskriptif
Descriptive Statistics

N  Minimum Maximum Mean De\S/itgt.ion
Indeks Dow Jones 60 -13.74 13.95 9413 5.31049
Inflasi 60 1.32 5.95 2.9033 1.29872
Suku Bunga 60 3.50 6.00 4.6417 1.01092
'C?deks HargaSaham o 453893 727280 6318.7283 702.72543

abungan

Valid N (listwise) 60




Hasil Uji Normalitas

<] u.'\h'ug_;@-

One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual

N 60

Normal Parameters®” Mean .0000000
Std. Deviation 585.29825760

Most Extreme Differences Absolute 141
Positive .053
Negative -141

Test Statistic 141

Asymp. Sig. (2-tailed) .004°

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.
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¢ & & Hasil Uji Monte Carlo

One-Sample Kolmogorov-Smirnov Test

Unstandardize
d Residual
N 60
Normal Parameters®® Mean .0000000
Std. Deviation 585.29825760
Most Extreme Absolute 141
Differences Positive .053
Negative -.141
Test Statistic 141
Asymp. Sig. (2-tailed) .004°
Monte Carlo Sig. (2- Sig. .167°
tailed) 99% Confidence Interval  Lower 157
Bound
Upper 177
Bound

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

d. Based on 10000 sampled tables with starting seed 299883525.
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Hasil Uji Autokorelasi

Model Summary”
Adjusted R~ Std. Error of the Durbin-
Model R R Square Square Estimate Watson
1 553" .306 .269 600.77136 193
a. Predictors: (Constant), Suku Bunga, Indeks Dow Jones, Inflasi
b. Dependent Variable: Indeks Harga Saham Gabungan

Hasil Uji Multikolonearitas

Coefficients®

Unstandardized  Standardized Collinearity
Coefficients Coefficients t Sig. Statistics
Model B Std. Error Beta Tolerance VIF

1 (Constant) 5453.498 367.979 14.820 .000
Indeks Dow Jones  10.524  14.922 .080 .705 .484 974 1.027
Inflasi 302.586  67.733 559 4.467 .000 .7911.265
Suku Bunga -4.995  86.731 -.007 -.058 .954 .796 1.257

a. Dependent Variable: Indeks Harga Saham Gabungan

Hasil Uji White
Model Summary
Adjusted R Std. Error of the
Model R R Square Square Estimate
1 .660° 436 334 467427.93000

a. Predictors: (Constant), X2X3, X1X3, X1 Kuadrat, X3_Kuadrat,
X1X2, Indeks Dow Jones, Inflasi, X2_Kuadrat, Suku Bunga

Analisis Persamaan Regresi Linear Berganda

Coefficients®

Unstandardized  Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 5453.498 367.979 14.820 .000
Indeks Dow 10.524  14.922 .080 .705 .484 974 1.027
Jones
Inflasi 302.586  67.733 559 4.467 .000 791 1.265
Suku Bunga -4.995  86.731 -007 -.058 .954 796 1.257

a. Dependent Variable: Indeks Harga Saham Gabungan
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Unstandardized  Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 5453.498 367.979 14.820 .000
Indeks Dow Jones  10.524  14.922 .080 .705 .484
Inflasi 302.586  67.733 559  4.467 .000
Suku Bunga -4.995  86.731 -007 -.058 .954
a. Dependent Variable: Indeks Harga Saham Gabungan
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Hasil Uji F
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ANOVA?®
Model Sum of Squares df Mean Square F  Sig.
1  Regression 8923689.903 3 2974563.301 8.241 .000°
Residual 20211868.970 56 360926.232
Total 29135558.870 59
a. Dependent Variable: Indeks Harga Saham Gabungan
b. Predictors: (Constant), Suku Bunga, Indeks Dow Jones, Inflasi
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Hasil Uji Koefesien Determinasi

Model Summary”
Adjusted R Std. Error of the  Durbin-
Model R R Square Square Estimate Watson
1 .553° .306 .269 600.77136 193
a. Predictors: (Constant), Suku Bunga, Indeks Dow Jones, Inflasi
b. Dependent Variable: Indeks Harga Saham Gabungan
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