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LAMPIRAN 1 : DATA PENELITIAN

DATA PERTUMBUHAN KURS RUPIAH, SUKU BUNGA, INFLASI DAN
IHSG SELAMA PERIODE 2020-2024

No Bulan Kurs Rupiah Suku Bunga Inflasi IHSG
1 Jan-20 13.662 5.00 2.68 5.940,05
2 Feb-20 14.234 4.75 2.98 5.452,7
3 Mar-20 16.367 4.50 2.96 4.538,93
4 Apr--20 15.157 4.50 2.67 4.176,4
5 May-20 14.733 4.50 2.19 4.753,61
6 Jun-20 14.302 4.25 1.96 4.905,39
7 Jul-20 14.653 4.00 1.54 5.149,63
8 Agu-20 14.554 4.00 1.32 5.238,49
9 Sep-20 14.918 4.00 1.42 4.870,04
10 Oct-20 14.960 4.00 1.44 5.128,23
11 Nov-20 14.128 3.75 1.59 5.612,42
12 Des-20 14.105 3.75 1.68 5.970,07
13 Jan-21 14.084 3.75 1.55 5.862,35
14 Feb-21 14.229 3.50 1.38 6.241,80
15 Mar-21 14.572 3.50 1.37 5.985,52
16 Apr--21 14.468 3.50 1.42 5.995,62
17 May-21 14.310 3.50 1.68 5.947,46
18 Jun-21 14.496 3.50 1.33 5.985,49
19 Jul-21 14.491 3.50 1.52 6.070,04

20 Agu-21 14.374 3.50 1.59 6.150,30

21 Sep-21 14.307 3.50 1.60 6.286,94

22 Oct-21 14.199 3.50 1.66 6.591,35

23 Nov-21 14.340 3.50 1.75 6.533,93

24 Des-21 14.269 3.50 1.87 6.581,48

25 Jan-22 14.381 3.50 2.18 6.631,15

26 Feb-22 14.371 3.50 2.06 6.888,17

27 Mar-22 14.349 3.50 2.64 7.071,44

28 Apr--22 14.418 3.50 3.47 7.228,91

29 May-22 14.544 3.50 3.55 7.148,97

30 Jun-22 14.848 3.50 4.35 6.911,58

31 Jul-22 14.958 3.50 4.94 6.915,12

32 Agu-22 14.875 3.75 4.69 7.178,59

33 Sep-22 15.247 4.25 5.95 7.040,80

34 Oct-22 15.542 4.75 5.71 7.098,89

35 Nov-22 15.737 5.25 5.42 7..081,31

36 Des-22 15.731 5.50 5.51 6..850,62

37 Jan-23 14.979 5.75 5.28 6.839,34

38 Feb-23 15.274 5.75 5.47 6.843,24

39 Mar-23 15.062 5.75 4.97 6.805,28
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40 Apr--23 14.751 5.75 4.33 6.915,72
41 May-23 14.969 5.75 4.00 6.633,26
42 Jun-23 15.026 5.75 3.52 6.661,88
43 Jul-23 15.083 5.75 3.08 6.931,36
44 Agu-23 15.239 5.75 3.27 6.953,26
45 Sep-23 15.526 5.75 2.28 6.939,89
46 Oct-23 15.916 6.00 2.56 6.752,21
47 Nov-23 15.384 6.00 2.86 7.080,74
48 Des-23 15.416 6.00 2.61 7.272,80
49 Jan-24 15.796 6.00 2.57 7.207,94
50 Feb-24 15.673 6.00 2.75 7.316,11
51 Mar-24 15.853 6.00 3.05 7.288,81
52 Apr--24 16.249 6.25 3.00 7.234,20
53 May-24 16.253 6.25 2.84 6.970,74
54 Jun-24 16.421 6.25 2.51 7.063,58
55 Jul-24 16.320 6.25 2.13 7.255,76
556 Agu-24 15.409 6.25 2.12 7.670,73
57 Sep-24 15.138 6.00 1.84 7.527,93
58 Oct-24 15.732 6.00 1.71 7.574,02
59 Nov-24 15.864 6.00 1.55 7.114,27
60 Des-24 16.162 6.00 1.57 7.079,90
LAMPIRAN 2: OUTPUT SPSS
Hasil Uji Statistik Deskriptif
Descriptive Statistics
Std.
N Minimum | Maximum Mean
Deviation
Kurs_Rupiah 60 13.662 16.421 15.00680 | .694747
Suku_Bunga 60 3.50 6.25 4.7375 1.10318
Inflasi 60 1.32 5.95 2.7582 1.33075
Indeks_Harga_Saham_ 60 4176.40 | 7670.73 | 6499.1127 | 827.71300
Gabungan
Valid N (listwise) 60
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ISR LI Hasil Uji Normalitas
RN

One-Sample Kolmogorov-Smirnov Test

Unstandardized

= Residual

-

2 |N 60

=

; Normal Parameters®° Mean .0000000
B g Std. Deviation 698.70315305
g 5 E Most Extreme Differences Absolute 145
=2 9 Positive 079
E: 7:_ E Negative -.145
&2 S | Test Statistic 145
2. = | Asymp. Sig. (2-tailed) .003°

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

‘$yues ueyeuayip jedep uep 3

Hasil Uji Monte Carlo

NJuN [ Uawnyop UBYISNqL)SIpuaur ne

r

? B = é_ One-Sample Kolmogorov-Smirnov Test

; ,:: "E; ; Unstandardized
g §8¢ Residual

2 gFi N 60
~ Sc:  |Nomal Mean 0000000
~ 257 |Parameters®® Std. Deviation 698.70315305
; ? :f g Most Extreme Absolute 145
ER 2 7 Differences Positive 079
E i ;E— Negative -.145
% 5_ g g Test Statistic 145
8 f ? z Asymp. Sig. (2-tailed) .003°
g 2 £ Monte Carlo Sig. (2- | Sig. 1474
L; ; i c tailed) 99% Confidence Interval | Lower Bound 137
é ;,: ;7 :E; Upper Bound .156
= 2 i & |a Testdistribution is Normal.

3 E: ,5 ; b. Calculated from data.

;_ g : c. Lilliefors Significance Correction.

% % g d. Based on 10000 sampled tables with starting seed 2000000.
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Hasil Uji Autokorelasi

Model Summary®

Model R

R Square

Adjusted R

Square

Std. Error of the

Estimate

Durbin-

Watson

1 .5362

.287

.249

717.17426

162

a. Predictors: (Constant), Inflasi, Suku_Bunga, Kurs_Rupiah

b. Dependent Variable: Indeks_Harga_Saham_Gabungan

Hasil Uji Multikolonearitas

Coefficients?

Model

Unstandardized

Coefficients

Standardize
d

Coefficients

t Sig.

B

Std. Error

Beta

Collinearity

Statistics

Tolerance | VIF

1 | (Constant)

Kurs_Rupiah
Suku_Bunga

Inflasi

4168.69
0
35.827

283.699
162.697

2700.412

210.488
132.246
73.347

.030
.378
.262

1.544 128

170 .865
.036

.031

2.145
2.218

408
410
915

a. Dependent Variable: Indeks_Harga Saham_Gabungan

Hasil Uji White

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: u2t

1.0

08

06

04

Expected Cum Prob

02

02

0.4

Observed Cum Prob

06

74

2.453
2.442
1.093




Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate
1 .7832 .614 544 | 602066.95490

a. Predictors: (Constant), X2X3, X1_KUADRAT, X2_KUADRAT,
X3_KUADRAT, Inflasi, Suku_Bunga, Kurs_Rupiah, X1X3, X1X2
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Hasil Analisis Persamaan Regresi Linear Berganda

21ISoUOPU] Tp NyjeIaq Sue
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RyISNQLISIpUaUr neje yeAueqiadwaw fueie

i i 5;5 é Coefficients?
2 ;_ ?‘i: Unstandardized Standardized Collinearity
g =2 é =] Coefficients Coefficients Statistics
é % %_ I ’;— Model B Std. Error Beta t Sig. | Tolerance | VIF
i - ; g % 1 | (Constant) 4168.690| 2700.412 1.544| 128
= i 3 B Kurs_Rupiah 35.827 210.488 .030( .170| .865 408 | 2.453
Z; ? ;: E Suku_Bunga 283.699 132.246 .378| 2.145| .036 410| 2.442
E ; ;_ ; Inflasi 162.697 73.347 .262| 2.218| .031 915| 1.093
i ;__ % § a. Dependent Variable: Indeks Harga Saham_Gabungan
5 g.oFr
= 225 Hasil Ujit
g B2 g Coefficients®
7: % % g _ - Standardized
g §_ E g_ Model Unstandardized Coefficients Coefficients ) Sia.
E ; :J’,' ; B Std. Error Beta
£ ; ; 2 1 | (Constant) 4168.690 2700.412 1.544 128
;‘ ? ;E; S_ Kurs_Rupiah 35.827 210.488 .030 170 .865
;:t E: ; Suku_Bunga 283.699 132.246 378 | 2.145 .036
£ S F a Inflasi 162.697 73.347 262| 2.218 031
; % ;—_ % a. Dependent Variable: Indeks Harga _Saham_Gabungan
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