
LAMPIRAN 

Lampiran 1 

Uji Statistik Descriptive 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

IHSG 120 1.23 5.52 3.3135 1.29674 

Inflasi 120 2.41 17.92 6.9490 3.28467 

Nilai Tukar 120 8.51 14.66 10.1593 1.52172 

Suku Bunga SBI 120 5.75 12.75 7.6583 1.73839 

Valid N (listwise) 120     

 

Lampiran 2 

Uji Normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 120 

Normal Parametersa,b 
Mean .0000000 

Std. Deviation .45968227 

Most Extreme Differences 

Absolute .114 

Positive .101 

Negative -.114 

Kolmogorov-Smirnov Z 1.248 

Asymp. Sig. (2-tailed) .089 

a. Test distribution is Normal. 

b. Calculated from data. 

 



Lampiran 3 

Uji Multikolienaritas 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) .870 .864  1.007 .316   

Inflasi .069 .153 .058 .451 .653 .419 2.388 

Nilai Tukar .906 .306 .247 2.958 .004 .991 1.010 

Suku Bunga SBI -1.039 .321 -.415 -3.239 .002 .421 2.378 

a. Dependent Variable: IHSG 

 

Lampiran 4 

Uji Autokolerasi 

 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .448a .201 .180 .46559 1.815 

a. Predictors: (Constant), Suku Bunga SBI, Nilai Tukar, Inflasi 

b. Dependent Variable: IHSG 

 

 

 

 

 

 

 

 



Lampiran 5 

Uji Heteroskedastisitas 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) -.144 .556  -.259 .796 

Inflasi .115 .099 .163 1.160 .248 

Nilai Tukar .318 .197 .148 1.612 .110 

Suku Bunga SBI -.219 .206 -.149 -1.060 .292 

a. Dependent Variable: ABS_RES 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



Lampiran 6 

Uji Signifikan Parameter Individual 

 

Model Summary 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .448a .201 .180 .46559 

a. Predictors: (Constant), Suku Bunga SBI, Nilai Tukar, Inflasi 

 

Lampiran 7 

Uji Simultan 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 6.308 3 2.103 9.700 .000b 

Residual 25.146 116 .217   

Total 31.453 119    

a. Dependent Variable: IHSG 

b. Predictors: (Constant), Suku Bunga SBI, Nilai Tukar, Inflasi 

 

Lampiran 8 

Uji Koefisien Determinasi 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) .870 .864  1.007 .316 

Inflasi .069 .153 .058 .451 .653 

Nilai Tukar .906 .306 .247 2.958 .004 

Suku Bunga SBI -1.039 .321 -.415 -3.239 .002 

a. Dependent Variable: IHSG 



Lampiran 9 

Data penelitian 

IHSG INFLASI KURS SBI 

4.593 3.35 13.795 7.50 

4.446 4.89 13.840 7.50 

4.455 6.25 13.639 7.50 

4.224 6.83 14.657 7.50 

4.510 7.18 14.027 7.50 

4.803 7.26 13.481 7.50 

4.911 7.26 13.332 7.50 

5.216 7.15 13.211 7.50 

5.086 6.79 12.937 7.50 

5.519 6.38 13.084 7.50 

5.450 6.29 12.863 7.50 

5.289 6.96 12.625 7.75 

5.227 8.36 12.440 7.75 

5.150 6.23 12.196 7.50 

5.090 4.83 12.082 7.50 

5.138 4.53 12.212 7.50 

5.137 3.99 11.717 7.50 

5.089 4.53 11.591 7.50 

4.879 6.70 11.969 7.50 

4.894 7.32 11.611 7.50 

4.840 7.25 11.532 7.50 

4.768 7.32 11.404 7.50 

4.620 7.75 11.634 7.50 

4.419 8.22 12.226 7.50 

4.274 8.38 12.189 7.50 

4.256 8.37 11.977 7.50 

4.511 8.32 11.234 7.25 

4.316 8.40 11.613 7.25 

4.195 8.79 10.924 6.50 

4.610 8.61 10.278 6.50 

4.819 5.90 9.929 6.00 

5.069 5.47 9.802 5.75 

5.034 5.57 9.722 5.75 



IHSG INFLASI KURS SBI 

4.941 5.90 9.719 5.75 

4.796 5.31 9.667 5.75 

4.454 4.57 9.698 5.75 

4.317 4.30 9.670 5.75 

4.276 4.32 9.605 5.75 

4.350 4.61 9.615 5.75 

4.263 4.31 9.588 5.75 

4.060 4.58 9.560 5.75 

4.142 4.56 9.485 5.75 

3.956 4.53 9.480 5.75 

3.833 4.45 9.565 5.75 

4.181 4.50 9.190 5.75 

4.122 3.97 9.180 5.75 

3.985 3.56 9.085 5.75 

3.942 3.65 9.000 6.00 

3.822 3.79 9.068 6.00 

3.715 4.15 9.170 6.00 

3.791 4.42 8.835 6.50 

3.549 4.61 8.823 6.75 

3.842 4.79 8.578 6.75 

4.131 4.61 8.508 6.75 

3.889 5.54 8.597 6.75 

3.837 5.98 8.537 6.75 

3.820 6.16 8.574 6.75 

3.679 6.65 8.709 6.75 

3.470 6.84 8.823 6.75 

3.409 7.02 9.057 6.50 

3.704 6.96 8.991 6.50 

3.531 6.33 9.013 6.50 

3.635 5.67 8.928 6.50 

3.501 5.80 8.924 6.50 

3.082 6.44 9.041 6.50 

3.069 6.22 8.952 6.50 

2.914 5.05 9.083 6.50 

2.797 4.16 9.180 6.50 

2.971 3.91 9.012 6.50 

2.777 3.43 9.115 6.50 



IHSG INFLASI KURS SBI 

2.549 3.81 9.335 6.50 

2.611 3.72 9.365 6.50 

2.534 2.78 9.400 6.50 

2.416 2.41 9.480 6.50 

2.368 2.57 9.545 6.50 

2.468 2.83 9.681 6.50 

2.342 2.75 10.060 6.50 

2.323 2.71 9.920 6.75 

2.027 3.65 10.225 7.00 

1.917 6.04 10.340 7.25 

1.723 7.31 10.713 7.50 

1.434 7.92 11.575 7.75 

1.285 8.60 11.980 8.25 

1.333 9.17 11.355 8.75 

1.355 11.06 10.950 9.25 

1.242 11.68 12.151 9.50 

1.257 11.77 10.995 9.50 

1.833 12.14 9.378 9.25 

2.166 11.85 9.153 9.00 

2.305 11.90 9.118 8.75 

2.349 11.03 9.225 8.50 

2.444 10.38 9.318 8.25 

2.305 8.96 9.234 8.00 

2.447 8.17 9.217 8.00 

2.722 7.40 9.051 8.00 

2.627 7.36 9.291 8.00 

2.746 6.59 9.419 8.00 

2.688 6.71 9.376 8.25 

2.643 6.88 9.103 8.25 

2.359 6.95 9.137 8.25 

2.194 6.51 9.410 8.25 

2.349 6.06 9.186 8.25 

2.139 5.77 9.054 8.50 

2.084 6.01 8.828 8.75 

1.999 6.29 9.083 9.00 

1.831 6.52 9.118 9.00 

1.741 6.30 9.160 9.25 



IHSG INFLASI KURS SBI 

1.757 6.26 9.090 9.50 

1.806 6.60 9.020 9.75 

1.719 5.27 9.165 10.25 

1.583 6.29 9.110 10.75 

1.535 14.55 9.235 11.25 

1.431 14.90 9.100 11.75 

1.352 15.15 9.070 12.25 

1.310 15.53 9.300 12.50 

1.330 15.60 9.220 12.50 

1.464 15.40 8.775 12.75 

1.323 15.74 9.075 12.75 

1.231 17.92 9.230 12.75 

1.232 17.03 9.395 12.75 

 


