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Lampiran 1 Cara Pengambilan Data Penelitian 
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Lampiran 2 Data Sampel Penelitian Periode 2020-2024 
 

No Periode 

Harga 

Emas 

Nilai 

Tukar 

Rupiah 

Inflasi IHSG 

1 2020 Januari 1.590 Rp 13.650 2,68% 5.940 

2 Februari 1.585 Rp 14.340 2,98% 5.426 

3 Maret 1.571 Rp 16.300 2,96% 4.539 

4 April 1.680 Rp 14.825 2,67% 4.716 

5 Mei 1.726 Rp 14.575 2,19% 4.754 

6 Juni 1.781 Rp 14.180 1,96% 4.905 

7 Juli 1.975 Rp 14.530 1,54% 5.150 

8 Agustus 1.970 Rp 14.560 1,32% 5.238 

9 September 1.885 Rp 14.840 1,42% 4.870 

10 Oktober 1.878 Rp 14.620 1,44% 5.128 

11 November 1.777 Rp 14.090 1,59% 5.612 

12 Desember 1.896 Rp 14.040 1,68% 5.979 

13 2021 Januari 1.846 Rp 14.020 1,55% 5.862 

14 Februari 1.733 Rp 14.240 1,38% 6.242 

15 Maret 1.707 Rp 14.520 1,37% 5.986 

16 April 1.769 Rp 14.440 1,42% 5.996 

17 Mei 1.906 Rp 14.275 1,68% 5.947 

18 Juni 1.770 Rp 14.495 1,33% 5.985 

19 Juli 1.814 Rp 14.460 1,52% 6.070 

20 Agustus 1.813 Rp 14.265 1,59% 6.150 

21 September 1.757 Rp 14.310 1,60% 6.287 

22 Oktober 1.783 Rp 14.165 1,66% 6.591 

23 November 1.774 Rp 14.320 1,75% 6.534 

24 Desember 1.828 Rp 14.250 1,87% 6.581 

25 2022 Januari 1.796 Rp 14.380 2,18% 6.631 

26 Februari 1.908 Rp 14.365 2,06% 6.888 

27 Maret 1.937 Rp 14.368 2,64% 7.071 

28 April 1.896 Rp 14.495 3,47% 7.229 

29 Mei 1.837 Rp 14.580 3,55% 7.149 

30 Juni 1.807 Rp 14.895 4,35% 6.912 

31 Juli 1.765 Rp 14.830 4,94% 6.951 

32 Agustus 1.711 Rp 14.840 4,69% 7.179 

33 September 1.660 Rp 15.225 5,95% 7.041 

34 Oktober 1.633 Rp 15.595 5,71% 7.099 

35 November 1.768 Rp 15.730 5,42% 7.081 

36 Desember 1.824 Rp 15.565 5,51% 6.851 

37 2023 Januari 1.928 Rp 14.985 5,28% 6.839 

38 Februari 1.827 Rp 15.245 5,47% 6.843 

39 Maret 1.968 Rp 14.990 4,97% 6.805 

40 April 1.990 Rp 14.665 4,33% 6.916 
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No Periode 

Harga 

Emas 

Nilai 

Tukar 

Rupiah 

Inflasi IHSG 

41  Mei 1.962 Rp 14.985 4% 6.633 

42 Juni 1.920 Rp 14.990 3,52% 6.662 

43 Juli 1.964 Rp 15.075 3,08% 6.931 

44 Agustus 1.940 Rp 15.225 3,27% 6.953 

45 September 1.848 Rp 15.450 2,28% 6.940 

46 Oktober 1.983 Rp 15.880 2,56% 6.752 

47 November 2.036 Rp 15.505 2,86% 7.081 

48 Desember 2.063 Rp 15.395 2,61% 7.273 

49 2024 Januari 2.037 Rp 15.775 2,57% 7.208 

50 Februari 2.043 Rp 15.710 2,75% 7.316 

51 Maret 2.232 Rp 15.850 3,05% 7.289 

52 April 2.286 Rp 16.255 3% 7.234 

53 Mei 2.327 Rp 16.245 2,84% 6.971 

54 Juni 2.326 Rp 16.370 2,51% 7.064 

55 Juli 2.448 Rp 16.255 2,13% 7.256 

56 Agustus 2.503 Rp 15.450 2,12% 7.671 

57 September 2.634 Rp 15.135 1,84% 7.528 

58 Oktober 2.744 Rp 15.690 1,71% 7.574 

59 November 2.654 Rp 15.840 1,55% 7.114 

60 Desember 2.624 Rp 16.090 1,57% 7.080 



118 

 

 

 

Lampiran 3 Hasil Penelitian Dari Transformasi Data 
 

No Periode Harga 

Emas 

Nilai Tukar 

Rupiah 

Inflasi IHSG 

Tahun Bulan 

1 2020 Februari 0.33 0.35 0.51 0.15 

2 Maret 0.23 0.34 0.59 0.05 

3 April 0.44 0.42 0.37 -0,5 

4 Mei 0.41 0.38 0.44 -0.15 

5 Juni 0.44 0.39 0.43 -0.07 

6 Juli 0.46 0.46 0.48 -0.21 

7 Agustus 0.43 0.36 0.46 -0.13 

8 September 0.34 0.32 0.48 0.09 

9 Oktober 0.46 0.36 0.45 0.03 

10 November 0.50 0.31 0.42 0.12 

11 Desember 0.48 0.42 0.45 0.08 

12 2021 Januari 0.40 0.34 0.46 -0.06 

13 Februari 0.48 0.30 0.47 -0.10 

14 Maret 0.38 0.34 0.48 0.01 

15 April 0.42 0.39 0.45 0.05 

16 Mei 0.41 0.43 0.45 0.18 

17 Juni 0.42 0.29 0.47 -0.21 

18 Juli 0.43 0.38 0.46 0.15 

19 Agustus 0.43 0.36 0.45 0.07 

20 September 0.44 0.33 0.46 0.03 

21 Oktober 0.47 0.37 0.45 0.06 

22 November 0.41 0.35 0.47 0.08 

23 Desember 0.43 0.39 0.45 0.09 

24 2022 Januari 0.43 0.34 0.47 0.18 

25 Februari 0.46 0.42 0.46 -0.02 

26 Maret 0.45 0.38 0.46 0.28 

27 April 0.45 0.34 0.47 0.32 

28 Mei 0.42 0.33 0.47 0.08 

29 Juni 0.39 0.34 0.48 0.26 

30 Juli 0.43 0.34 0.46 0.20 

31 Agustus 0.46 0.33 0.46 0.02 

32 September 0.41 0.33 0.49 0.31 

33 Oktober 0.43 0.34 0.49 0.04 

34 November 0.42 0.43 0.47 0.03 

35 Desember 0.39 0.39 0.45 0.10 

36 2023 Januari 0.42 0.42 0.43 0.04 

37 Februari 0.42 0.31 0.48 0.12 

38 Maret 0.42 0.43 0.45 -0.01 

39 April 0.44 0.38 0.44 -0.06 

40 Mei 0.38 0.35 0.48 -0.01 

41 Juni 0.43 0.34 0.46 -0.06 
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No Periode Harga Nilai Tukar Inflasi IHSG 

42  Juli 0.46 0.39 0.47 -0.07 

43 Agustus 0.43 0.35 0.47 0.11 

44 September 0.42 0.31 0.48 -0.30 

45 Oktober 0.40 0.43 0.49 0.16 

46 November 0.47 0.39 0.44 0.16 

47 Desember 0.45 0.38 0.46 -0.04 

48 2024 Januari 0.42 0.35 0.49 0.03 

49 Februari 0.44 0.37 0.46 0.11 

50 Maret 0.42 0.45 0.47 0.15 

51 April 0.42 0.39 0.49 0.04 

52 Mei 0.39 0.39 0.46 0.00 

53 Juni 0.44 0.37 0.47 -0.07 

54 Juli 0.45 0.42 0.46 -0.12 

55 Agustus 0.48 0.40 0.41 0.03 

56 September 0.41 0.43 0.44 -0.11 

57 Oktober 0.43 0.42 0.50 -0.04 

58 November 0.37 0.35 0.47 -0.07 

59 Desember 0.42 0.37 0.48 0.03 
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Lampiran 4 Hasil Output SPSS 

1. Hasil Uji Statistik Deskriptif 

Descriptive Statistics 

N Minimum Maximum Mean Std. Deviation 

Harga Emas 60 1571 2744 1944.05 275.034 

Nilai Tukar Rupiah 60 13650 16370 14970.55 695.740 

Inflasi 60 1.32 5.95 2.7582 1.33075 

Indeks Harga Saham Gabungan 60 4539 7671 6508.38 805.521 

Valid N (listwise) 60 
    

 

2. Hasil Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

Unstandardized Residual 

N 60 

Normal Parameters
a,b

  Mean  .0000000  

Std. Deviation 539.40245786 

Most Extreme Differences  Absolute  .099  

 Positive  .078  

Negative -.099 

Test Statistic .099 

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

 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

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

 

3. Grafik P-Plot 
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4. Hasil Uji Multikoliniearitas 

Coefficientsa 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

Beta 

 
 

 
t 

 
 

 
Sig. 

Collinearity 

Statistics 

Model B Std. Error Tolerance VIF 

1 (Constant) 3609.423 1740.470 
 

2.074 .043 
  

Harga Emas 2.152 .370 .735 5.820 .000 .502 1.991 

Nilai Tukar 

Rupiah 

-.151 .149 -.131 - 

1.016 

.314 .484 2.065 

Inflasi 355.043 65.462 .587 5.424 .000 .685 1.461 

a. Dependent Variable: Indeks Harga Saham Gabungan 

 
5. Hasil Uji Heteroskedastisitas 

 

6. Hasil Uji Glejser Heteroskedastisitas 

Coefficientsa 
 

 
Unstandardized Coefficients 

Standardized 

Coefficients 

Beta 

 
 

 
t 

 
 

 
Sig. Model B Std. Error 

1 (Constant) 59.244 875.130 
 

.068 .946 

Harga Emas -.636 .186 -.564 -3.421 .001 

Nilai Tukar Rupiah .128 .075 .287 1.711 .093 

Inflasi -109.668 32.915 -.470 -3.332 .002 

a. Dependent Variable: ABS_RES 
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7. Hasil Uji Glejser Heteroskedastisitas (Transformasi Data) 

Coefficientsa 

 

Unstandardized 

Model Coefficients 

 

Standardized 
Coefficients 

 

Beta 

 

 

t 

 

 

Sig. 

B Std. Error 

 
 

 

1 

(Constant) -.032 .053 
 

-.595 .554 

LnX1@4 .039 .062 .085 .628 .533 

LnX2@4 .092 .093 .136 .995 .324 

LnX3@4 -.024 .020 -.160 -1.208 .232 

a. Dependent Variable: ABS_RES 

 
8. Hasil Uji Autokorelasi 

Model Summaryb 
 

 
Model R 

 

 
R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

 

 
Durbin-Watson 

1 .743
a
 .552 .528 553.662 .273 

a. Predictors: (Constant), Inflasi, Harga Emas, Nilai Tukar Rupiah 

b. Dependent Variable: Indeks Harga Saham Gabungan 
 

 

9. Hasil Uji Autokorelasi (Transformasi Data) 

Model Summaryb 

 

Model R 

 

R Square 
Adjusted R 

Square 
Std. Error of the 

Estimate 

 

Durbin-Watson 

1 .650
a
 .422 .390 .03176 1.704 

a. Predictors: (Constant), LnX3@4, LnX1@4, LnX2@4 

b. Dependent Variable: LnY@4 
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10. Hasil Uji T (Parsial) 

Coefficientsa 

 

Unstandardized 
Coefficients 

 

Standardized 
Coefficients 

 

Beta 

 

 

t 

 

 

Sig. 

Model B Std. Error 

 
1 (Constant) .879 .091 

 
9.660 .000 

LnX1@4 -.014 .105 -.014 -.136 .892 

LnX2@4 -.968 .158 -.650 -6.136 .000 

LnX3@4 -.009 .033 -.027 -.266 .791 

a. Dependent Variable: LnY@4 

 
11. Hasil Uji F (Simultan) 

ANOVAa 

Model 
Sum of 
Squares 

df 
Mean 

Square 
F Sig. 

 

 

1 

Regression .041 3 .014 13.386 .000
b
 

Residual .055 55 .001   

Total .096 58    

a. Dependent Variable: LnY@4 

b. Predictors: (Constant), LnX3@4, LnX1@4, LnX2@4 
 

 

12. Hasil Uji Koefisien Determinasi (R
2
) 

Model Summaryb 

 

Model R 

 

R Square 
Adjusted R 

Square 
Std. Error of the 

Estimate 

 

Durbin-Watson 

1 .650
a
 .422 .390 .03176 1.704 

a. Predictors: (Constant), LnX3@4, LnX1@4, LnX2@4 

b. Dependent Variable: LnY@4 
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Lampiran 5 Tabel Statistik (Durbin-Watson, Distribusi t dan Distribusi F) 
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