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LAMPIRAN 
 

Lampiran 1 Data Variabel Independen dan Dependen 

 

No. Tahun X1_Nilai_Tukar X2_Inflasi X3_BI_Rate X4_IHK X5_Volume_Perdagangan_Saham Y_IHSG

1 2015 12579.10 0.0696 0.0775 118.71 7433927300 5289.40

2 2015 12749.84 0.0629 0.0750 118.28 813484700 5450.29

3 2015 13066.82 0.0638 0.0750 118.48 998152400 5518.67

4 2015 12947.76 0.0679 0.0750 118.91 902189400 5086.42

5 2015 13140.53 0.0715 0.0750 119.50 771565700 5216.38

6 2015 13313.24 0.0726 0.0750 120.14 4025555000 4910.66

7 2015 13374.79 0.0726 0.0750 121.26 3981998500 4802.53

8 2015 13781.75 0.0718 0.0750 121.73 3426642000 4509.61

9 2015 14396.10 0.0683 0.0750 121.67 708305400 4223.91

10 2015 13795.86 0.0625 0.0750 121.57 5446914600 4455.18

11 2015 13672.57 0.0489 0.0750 121.82 599405500 4446.46

12 2015 13854.60 0.0335 0.0750 122.99 2805804100 4593.01

13 2016 13889.05 0.0414 0.0725 123.62 2757380500 4615.16

14 2016 13515.70 0.0442 0.0700 123.51 636495100 4770.96

15 2016 13193.14 0.0445 0.0675 123.75 836282300 4845.37

16 2016 13179.86 0.0360 0.0675 123.19 3879495600 4838.58

17 2016 13419.65 0.0333 0.0675 123.48 7127888400 4796.87

18 2016 13355.05 0.0345 0.0650 124.29 3606220300 5016.65

19 2016 13118.82 0.0321 0.0650 125.15 820797400 5215.99

20 2016 13165.00 0.0279 0.0525 125.13 1302848100 5386.08

21 2016 13118.24 0.0307 0.0500 125.41 998311900 5364.80

22 2016 13017.24 0.0331 0.0475 125.59 2081029400 5422.54

23 2016 13310.50 0.0358 0.0475 126.18 21307462600 5148.91

24 2016 13417.67 0.0302 0.0475 126.71 1239015300 5296.71

25 2017 13358.71 0.0349 0.0475 127.94 2453053100 5294.10

26 2017 13340.84 0.0383 0.0475 128.24 3126845000 5386.69

27 2017 13345.50 0.0361 0.0475 128.22 1766313600 5568.11

28 2017 13306.39 0.0417 0.0475 128.33 1229812800 5685.30

29 2017 13323.35 0.0433 0.0475 128.83 1289370400 5738.15

30 2017 13298.25 0.0437 0.0475 129.72 723336100 5829.71

31 2017 13342.10 0.0388 0.0475 130.00 959742600 5840.94

32 2017 13341.82 0.0382 0.0450 129.91 1267802200 5864.06

33 2017 13303.47 0.0372 0.0425 130.08 1078401500 5900.85

34 2017 13526.00 0.0358 0.0425 130.09 1322968600 6005.78

35 2017 13527.36 0.0330 0.0425 130.35 1299946900 5952.14

36 2017 13556.21 0.0361 0.0425 131.28 982689900 6355.65

37 2018 13380.36 0.0325 0.0425 132.10 1891536000 6605.63

38 2018 13590.05 0.0318 0.0425 132.32 2055828000 6597.22

39 2018 13758.29 0.0340 0.0425 132.58 1666308400 6188.99

40 2018 13802.95 0.0341 0.0425 132.71 1359633300 5994.60

41 2018 14059.70 0.0323 0.0475 132.99 1288503300 5983.59

42 2018 14036.14 0.0312 0.0525 132.77 800124100 5799.24

43 2018 14414.50 0.0318 0.0525 134.14 1320595600 5936.44

44 2018 14559.86 0.0320 0.0550 134.07 1257577100 6018.46

45 2018 14868.74 0.0288 0.0575 133.83 1210011400 5976.55

46 2018 15178.87 0.0316 0.0575 134.20 1536887300 5831.65

47 2018 14696.86 0.0323 0.0600 134.56 1388272200 6056.12

48 2018 14496.95 0.0313 0.0600 135.39 1220062100 6194.50

49 2019 14163.14 0.0282 0.0600 135.83 2024844500 6532.97

50 2019 14035.21 0.0257 0.0600 135.72 1955163100 6443.35

51 2019 14211.00 0.0248 0.0600 135.87 1987558400 6468.75

52 2019 14142.58 0.0283 0.0600 136.47 1894855300 6455.35

53 2019 14392.81 0.0332 0.0600 137.40 1874205900 6209.12

54 2019 14226.53 0.0328 0.0600 138.16 1493251700 6358.63

55 2019 14043.91 0.0332 0.0575 138.59 2944633300 6390.50

56 2019 14242.05 0.0349 0.0550 138.75 2443573100 6328.47

57 2019 14111.10 0.0339 0.0525 138.37 2340055700 6169.10

58 2019 14117.57 0.0313 0.0500 138.40 2878992300 6228.32

59 2019 14068.72 0.0300 0.0500 138.60 1357642000 6011.83

60 2019 14017.45 0.0272 0.0500 139.07 884041200 6299.54

61 2020 13732.23 0.0268 0.0500 104.33 848261000 5940.05

62 2020 13776.15 0.0298 0.0475 104.62 726219300 5452.70

63 2020 15194.57 0.0296 0.0450 104.72 916101900 4538.93

64 2020 15867.43 0.0267 0.0450 104.80 1043026100 4716.40

65 2020 14906.19 0.0219 0.0450 104.87 838222500 4753.61

66 2020 14195.96 0.0196 0.0425 105.06 1555086200 4905.39

67 2020 14582.41 0.0154 0.0400 104.95 1646290300 5149.63

68 2020 14724.50 0.0132 0.0400 104.90 1741697200 5238.49

69 2020 14847.96 0.0142 0.0400 104.85 2102320200 4870.04

70 2020 14749.14 0.0144 0.0400 104.92 1865262000 5128.23

71 2020 14236.81 0.0159 0.0375 105.21 3551492200 5612.42

72 2020 14173.09 0.0168 0.0375 105.68 4354385700 5979.07
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Lampiran 2 Data Variabel Independen dan Dependen Setelah Pengurangan 

Data Outlier 

 

No. Bulan Tahun X1_Nilai_Tukar X2_Inflasi X3_BI_Rate X4_IHK X5_Volume_Perdagangan_Saham Y_IHSG

1 2 2015 12749.84 0.0629 0.0750 118.28 813,484,700 4843.05

2 3 2015 13066.82 0.0638 0.0750 118.48 998,152,400 4831.53

3 4 2015 12947.76 0.0679 0.0750 118.91 902,189,400 5086.42

4 5 2015 13140.53 0.0715 0.0750 119.50 771,565,700 5216.38

5 6 2015 13313.24 0.0726 0.0750 120.14 4,025,555,000 4910.66

6 7 2015 13374.79 0.0726 0.0750 121.26 3,981,998,500 4802.53

7 8 2015 13781.75 0.0718 0.0750 121.73 3,426,642,000 4509.61

8 9 2015 14396.10 0.0683 0.0750 121.67 708,305,400 4816.25

9 10 2015 13795.86 0.0625 0.0750 121.57 5,446,914,600 4455.18

10 11 2015 13672.57 0.0489 0.0750 121.82 599,405,500 4974.82

11 12 2015 13854.60 0.0335 0.0750 122.99 2,805,804,100 4593.01

12 2 2016 13515.70 0.0442 0.0700 123.51 636,495,100 4770.96

13 3 2016 13193.14 0.0445 0.0675 123.75 836,282,300 4845.37

14 4 2016 13179.86 0.0360 0.0675 123.19 3,879,495,600 4838.58

15 5 2016 13419.65 0.0333 0.0675 123.48 7,127,888,400 4796.87

16 6 2016 13355.05 0.0345 0.0650 124.29 3,606,220,300 5016.65

17 7 2016 13118.82 0.0321 0.0650 125.15 820,797,400 5215.99

18 8 2016 13165.00 0.0279 0.0525 125.13 1,302,848,100 5386.08

19 9 2016 13118.24 0.0307 0.0500 125.41 998,311,900 5364.80

20 10 2016 13017.24 0.0331 0.0475 125.59 2,081,029,400 5422.54

21 11 2016 13310.50 0.0358 0.0475 126.18 21,307,462,600 5148.91

22 12 2016 13417.67 0.0302 0.0475 126.71 1,239,015,300 5822.44

23 2 2017 13340.84 0.0383 0.0475 128.24 3,126,845,000 5386.69

24 3 2017 13345.50 0.0361 0.0475 128.22 1,766,313,600 5568.11

25 4 2017 13306.39 0.0417 0.0475 128.33 1,229,812,800 5685.30

26 5 2017 13323.35 0.0433 0.0475 128.83 1,289,370,400 5738.15

27 6 2017 13298.25 0.0437 0.0475 129.72 723,336,100 5829.71

28 7 2017 13342.10 0.0388 0.0475 130.00 959,742,600 5840.94

29 8 2017 13341.82 0.0382 0.0450 129.91 1,267,802,200 5864.06

30 9 2017 13303.47 0.0372 0.0425 130.08 1,078,401,500 5900.85

31 10 2017 13526.00 0.0358 0.0425 130.09 1,322,968,600 6005.78

32 11 2017 13527.36 0.0330 0.0425 130.35 1,299,946,900 5952.14

33 12 2017 13556.21 0.0361 0.0425 131.28 982,689,900 6355.65

34 2 2018 13590.05 0.0318 0.0425 132.32 2,055,828,000 6597.22

35 3 2018 13758.29 0.0340 0.0425 132.58 1,666,308,400 6188.99

36 4 2018 13802.95 0.0341 0.0425 132.71 1,359,633,300 5994.60

37 5 2018 14059.70 0.0323 0.0475 132.99 1,288,503,300 5983.59

38 6 2018 14036.14 0.0312 0.0525 132.77 800,124,100 5799.24

39 7 2018 14414.50 0.0318 0.0525 134.14 1,320,595,600 5936.44

40 8 2018 14559.86 0.0320 0.0550 134.07 1,257,577,100 6018.46

41 9 2018 14868.74 0.0288 0.0575 133.83 1,210,011,400 5976.55

42 10 2018 15178.87 0.0316 0.0575 134.20 1,536,887,300 5831.65

43 11 2018 14696.86 0.0323 0.0600 134.56 1,388,272,200 6056.12

44 12 2018 14496.95 0.0313 0.0600 135.39 1,220,062,100 6194.50

45 2 2019 14035.21 0.0257 0.0600 135.72 1,955,163,100 6443.35

46 3 2019 14211.00 0.0248 0.0600 135.87 1,987,558,400 5975.52

47 4 2019 14142.58 0.0283 0.0600 136.47 1,894,855,300 6455.35

48 5 2019 14392.81 0.0332 0.0600 137.40 1,874,205,900 6209.12

49 6 2019 14226.53 0.0328 0.0600 138.16 1,493,251,700 6358.63

50 7 2019 14043.91 0.0332 0.0575 138.59 2,944,633,300 6390.50

51 8 2019 14242.05 0.0349 0.0550 138.75 2,443,573,100 6328.47

52 9 2019 14111.10 0.0339 0.0525 138.37 2,340,055,700 6169.10

53 10 2019 14117.57 0.0313 0.0500 138.40 2,878,992,300 6228.32

54 11 2019 14068.72 0.0300 0.0500 138.60 1,357,642,000 6011.83

55 12 2019 14017.45 0.0272 0.0500 139.07 884,041,200 6299.54

56 2 2020 13776.15 0.0298 0.0475 104.62 726,219,300 5452.70

57 3 2020 15194.57 0.0296 0.0450 104.72 916,101,900 4538.93

58 4 2020 15867.43 0.0267 0.0450 104.80 1,043,026,100 4716.40

59 5 2020 14906.19 0.0219 0.0450 104.87 838,222,500 4753.61

60 6 2020 14195.96 0.0196 0.0425 105.06 1,555,086,200 4905.39

61 7 2020 14582.41 0.0154 0.0400 104.95 1,646,290,300 5149.63

62 8 2020 14724.50 0.0132 0.0400 104.90 1,741,697,200 5238.49

63 9 2020 14847.96 0.0142 0.0400 104.85 2,102,320,200 4870.04

64 10 2020 14749.14 0.0144 0.0400 104.92 1,865,262,000 5128.23

65 11 2020 14236.81 0.0159 0.0375 105.21 3,551,492,200 5612.42

66 12 2020 14173.09 0.0168 0.0375 105.68 4,354,385,700 5208.54
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Lampiran 3 Tabel t 
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Lampiran 4 Tabel F 
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Lampiran 5 Hasil Uji SPSS Menggunakan 72 Data 

 

Hasil Uji Regresi Linier Berganda Menggunakan 72 

Data 

Variabel X1, X2, X3, X4, X5 berpengaruh secara 

simultan 62,1% terhadap Y 

Hasil Uji Normalitas Kolmogorov-Smirnov 

Menggunakan 72 Data 

 
Terjadi normalitas, karena Asymp. Sig > 0,05 

Hasil Normal Probability Plot Menggunakan 72 Data 

 

 

Hasil Uji Multikolinieritas Menggunakan 72 Data 

 

Tidak ada unsur multikolinieritas karena nilai tolerance 
pada setiap variabel bebas lebih dari 0,10 dan nilai VIF 

masih dibawah 10. 

HASIL UJI HETEROSKEDASTISITAS (UJI GLEJSER) 

MENGGUNAKAN 72 DATA 

Scatter plot menunjukkan data sudah menyebar. 

Terjadi normalitas karena data menyebar di sekitar garis 

diagonal. 

 

Hasil Normal Probability Plot menunjukkan data tidak 

menyebar jauh dari garis diagonal 
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Lampiran 6 Form Bimbingan Skripsi 
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Lampiran 7 Hasil Uji Turn It In 
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