LAMPIRAN

Lampiran 1 Data Variabel Independen dan Dependen
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X1_Nilai_Tukar X2_Inflasi X3_BI_Rate X4_IHK

12579.10
12749.84
13066.82
12947.76
13140.53
13313.24
13374.79
13781.75
14396.10
13795.86
13672.57
13854.60
13889.05
13515.70
13193.14
13179.86
13419.65
13355.05
13118.82
13165.00
13118.24
13017.24
13310.50
13417.67
13358.71
13340.84
13345.50
13306.39
13323.35
13298.25
13342.10
13341.82
13303.47
13526.00
13527.36
13556.21
13380.36
13590.05
13758.29
13802.95
14059.70
14036.14
14414.50
14559.86
14868.74
15178.87
14696.86
14496.95
14163.14
14035.21
14211.00
14142.58
14392.81
14226.53
14043.91
14242.05
14111.10
14117.57
14068.72
14017.45
13732.23
13776.15
15194.57
15867.43
14906.19
14195.96
14582.41
14724.50
14847.96
14749.14
14236.81
14173.09

0.0696
0.0629
0.0638
0.0679
0.0715
0.0726
0.0726
0.0718
0.0683
0.0625
0.0489
0.0335
0.0414
0.0442
0.0445
0.0360
0.0333
0.0345
0.0321
0.0279
0.0307
0.0331
0.0358
0.0302
0.0349
0.0383
0.0361
0.0417
0.0433
0.0437
0.0388
0.0382
0.0372
0.0358
0.0330
0.0361
0.0325
0.0318
0.0340
0.0341
0.0323
0.0312
0.0318
0.0320
0.0288
0.0316
0.0323
0.0313
0.0282
0.0257
0.0248
0.0283
0.0332
0.0328
0.0332
0.0349
0.0339
0.0313
0.0300
0.0272
0.0268
0.0298
0.0296
0.0267
0.0219
0.0196
0.0154
0.0132
0.0142
0.0144
0.0159
0.0168

0.0775
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0725
0.0700
0.0675
0.0675
0.0675
0.0650
0.0650
0.0525
0.0500
0.0475
0.0475
0.0475
0.0475
0.0475
0.0475
0.0475
0.0475
0.0475
0.0475
0.0450
0.0425
0.0425
0.0425
0.0425
0.0425
0.0425
0.0425
0.0425
0.0475
0.0525
0.0525
0.0550
0.0575
0.0575
0.0600
0.0600
0.0600
0.0600
0.0600
0.0600
0.0600
0.0600
0.0575
0.0550
0.0525
0.0500
0.0500
0.0500
0.0500
0.0475
0.0450
0.0450
0.0450
0.0425
0.0400
0.0400
0.0400
0.0400
0.0375
0.0375

118.71
118.28
118.48
118.91
119.50
120.14
121.26
121.73
121.67
121.57
121.82
122.99
123.62
123.51
123.75
123.19
123.48
124.29
125.15
125.13
125.41
125.59
126.18
126.71
127.94
128.24
128.22
128.33
128.83
129.72
130.00
129.91
130.08
130.09
130.35
131.28
132.10
132.32
132.58
132.71
132.99
132.77
134.14
134.07
133.83
134.20
134.56
135.39
135.83
135.72
135.87
136.47
137.40
138.16
138.59
138.75
138.37
138.40
138.60
139.07
104.33
104.62
104.72
104.80
104.87
105.06
104.95
104.90
104.85
104.92
105.21
105.68

X5_Volume_Perdagangan_Saham Y_IHSG

7433927300
813484700
998152400
902189400
771565700

4025555000

3981998500

3426642000
708305400

5446914600
599405500

2805804100

2757380500
636495100
836282300

3879495600

7127888400

3606220300
820797400

1302848100
998311900

2081029400

21307462600

1239015300

2453053100

3126845000

1766313600

1229812800

1289370400
723336100
959742600

1267802200

1078401500

1322968600

1299946900
982689900

1891536000

2055828000

1666308400

1359633300

1288503300
800124100

1320595600

1257577100

1210011400

1536887300

1388272200

1220062100

2024844500

1955163100

1987558400

1894855300

1874205900

1493251700

2944633300

2443573100

2340055700

2878992300

1357642000
884041200
848261000
726219300
916101900

1043026100
838222500

1555086200

1646290300

1741697200

2102320200

1865262000

3551492200

4354385700

5289.40
5450.29
5518.67
5086.42
5216.38
4910.66
4802.53
4509.61
4223.91
4455.18
4446.46
4593.01
4615.16
4770.96
4845.37
4838.58
4796.87
5016.65
5215.99
5386.08
5364.80
5422.54
5148.91
5296.71
5294.10
5386.69
5568.11
5685.30
5738.15
5829.71
5840.94
5864.06
5900.85
6005.78
5952.14
6355.65
6605.63
6597.22
6188.99
5994.60
5983.59
5799.24
5936.44
6018.46
5976.55
5831.65
6056.12
6194.50
6532.97
6443.35
6468.75
6455.35
6209.12
6358.63
6390.50
6328.47
6169.10
6228.32
6011.83
6299.54
5940.05
5452.70
4538.93
4716.40
4753.61
4905.39
5149.63
5238.49
4870.04
5128.23
5612.42
5979.07
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Lampiran 2 Data Variabel Independen dan Dependen Setelah Pengurangan
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X1_Nilai_Tukar X2_Inflasi X3_BI_Rate X4_IHK

Data Outlier
Tahun
2015 12749.84
2015 13066.82
2015 12947.76
2015 13140.53
2015 13313.24
2015 13374.79
2015 13781.75
2015 14396.10
2015 13795.86
2015 13672.57
2015 13854.60
2016 13515.70
2016 13193.14
2016 13179.86
2016 13419.65
2016 13355.05
2016 13118.82
2016 13165.00
2016 13118.24
2016 13017.24
2016 13310.50
2016 13417.67
2017 13340.84
2017 13345.50
2017 13306.39
2017 13323.35
2017 13298.25
2017 13342.10
2017 13341.82
2017 13303.47
2017 13526.00
2017 13527.36
2017 13556.21
2018 13590.05
2018 13758.29
2018 13802.95
2018 14059.70
2018 14036.14
2018 14414.50
2018 14559.86
2018 14868.74
2018 15178.87
2018 14696.86
2018 14496.95
2019 14035.21
2019 14211.00
2019 14142.58
2019 14392.81
2019 14226.53
2019 14043.91
2019 14242.05
2019 14111.10
2019 14117.57
2019 14068.72
2019 14017.45
2020 13776.15
2020 15194.57
2020 15867.43
2020 14906.19
2020 14195.96
2020 14582.41
2020 14724.50
2020 14847.96
2020 14749.14
2020 14236.81
2020 14173.09

0.0629
0.0638
0.0679
0.0715
0.0726
0.0726
0.0718
0.0683
0.0625
0.0489
0.0335
0.0442
0.0445
0.0360
0.0333
0.0345
0.0321
0.0279
0.0307
0.0331
0.0358
0.0302
0.0383
0.0361
0.0417
0.0433
0.0437
0.0388
0.0382
0.0372
0.0358
0.0330
0.0361
0.0318
0.0340
0.0341
0.0323
0.0312
0.0318
0.0320
0.0288
0.0316
0.0323
0.0313
0.0257
0.0248
0.0283
0.0332
0.0328
0.0332
0.0349
0.0339
0.0313
0.0300
0.0272
0.0298
0.0296
0.0267
0.0219
0.0196
0.0154
0.0132
0.0142
0.0144
0.0159
0.0168

0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0750
0.0700
0.0675
0.0675
0.0675
0.0650
0.0650
0.0525
0.0500
0.0475
0.0475
0.0475
0.0475
0.0475
0.0475
0.0475
0.0475
0.0475
0.0450
0.0425
0.0425
0.0425
0.0425
0.0425
0.0425
0.0425
0.0475
0.0525
0.0525
0.0550
0.0575
0.0575
0.0600
0.0600
0.0600
0.0600
0.0600
0.0600
0.0600
0.0575
0.0550
0.0525
0.0500
0.0500
0.0500
0.0475
0.0450
0.0450
0.0450
0.0425
0.0400
0.0400
0.0400
0.0400
0.0375
0.0375

118.28
118.48
118.91
119.50
120.14
121.26
121.73
121.67
121.57
121.82
122.99
123.51
123.75
123.19
123.48
124.29
125.15
125.13
125.41
125.59
126.18
126.71
128.24
128.22
128.33
128.83
129.72
130.00
129.91
130.08
130.09
130.35
131.28
132.32
132.58
132.71
132.99
132.77
134.14
134.07
133.83
134.20
134.56
135.39
135.72
135.87
136.47
137.40
138.16
138.59
138.75
138.37
138.40
138.60
139.07
104.62
104.72
104.80
104.87
105.06
104.95
104.90
104.85
104.92
105.21
105.68

X5_Volume_Perdagangan_Saham Y_IHSG

813,484,700
998,152,400
902,189,400
771,565,700
4,025,555,000
3,981,998,500
3,426,642,000
708,305,400
5,446,914,600
599,405,500
2,805,804,100
636,495,100
836,282,300
3,879,495,600
7,127,888,400
3,606,220,300
820,797,400
1,302,848,100
998,311,900
2,081,029,400
21,307,462,600
1,239,015,300
3,126,845,000
1,766,313,600
1,229,812,800
1,289,370,400
723,336,100
959,742,600
1,267,802,200
1,078,401,500
1,322,968,600
1,299,946,900
982,689,900
2,055,828,000
1,666,308,400
1,359,633,300
1,288,503,300
800,124,100
1,320,595,600
1,257,577,100
1,210,011,400
1,536,887,300
1,388,272,200
1,220,062,100
1,955,163,100
1,987,558,400
1,894,855,300
1,874,205,900
1,493,251,700
2,944,633,300
2,443,573,100
2,340,055,700
2,878,992,300
1,357,642,000
884,041,200
726,219,300
916,101,900
1,043,026,100
838,222,500
1,555,086,200
1,646,290,300
1,741,697,200
2,102,320,200
1,865,262,000
3,551,492,200
4,354,385,700

4843.05
4831.53
5086.42
5216.38
4910.66
4802.53
4509.61
4816.25
4455.18
4974.82
4593.01
4770.96
4845.37
4838.58
4796.87
5016.65
5215.99
5386.08
5364.80
5422.54
5148.91
5822.44
5386.69
5568.11
5685.30
5738.15
5829.71
5840.94
5864.06
5900.85
6005.78
5952.14
6355.65
6597.22
6188.99
5994.60
5983.59
5799.24
5936.44
6018.46
5976.55
5831.65
6056.12
6194.50
6443.35
5975.52
6455.35
6209.12
6358.63
6390.50
6328.47
6169.10
6228.32
6011.83
6299.54
5452.70
4538.93
4716.40
4753.61
4905.39
5149.63
5238.49
4870.04
5128.23
5612.42
5208.54
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Lampiran 3 Tabel t

Distribusi| Nilai tibe

df | i fm tiras St [ d.f [ [ o [ oo
1 JOTE | G314 | 1271 | 4182 | GLAE | &1 1298 1.871 2000 2390 2859
2 1.6886 | 2.820 | 4.303 | 6.8G65 [ 9.928 [F 1298 1.871 1.993 FET] 2853
3 16368 | 2353 | 3182 | 4541 | 581 [:E] 1208 1.870 1899 | 2383 | 2858
4 1.533 | 2132 | 2776 | 3.747 | 4.604 G4 1294 1.870 1.993 2368 2857
[ 1476 | 2015 | 2671 3.368 | 4.052 [ 1294 1.870 1.993 2.388 2857
B 1.440 | 1.843 | 2.447 3943 | 3707 GE 1.295 1.870 1.998 2387 2858
T 1418 | 1.6895 | 2565 | 2.898 | 3498 a7 1.295 1.870 1.998 2.3a87 2855
B 1.397 | 1860 | 2506 | 2.896 | 3.555 [ 1205 1.870 14897 | 2388 | 2855
E] 1.383 | 1.6833 | 2262 | 2.821 | 3.250 E] 1.295 1.863 1.997 23648 2854
1m0 [ 1372 | 1812 | 2208 | 2764 | 3.168 i) 1205 1869 14897 | 2385 | 2851
11 1.3683 | 1.796 | 2201 | 2TE [ 3108 71 1.295 1869 1.994 2385 2851
12 | 1.356 | 1.782 | 2178 | 2.681 [ 3.058 72 1.295 1.869 1.994 2.384 2852
13 | 1.350 | 1.771 | 2160 | 2.650 | 3012 73 1295 1.869 1994 2384 2851
14 | 13458 | 1.761 | 2,145 | 2.624 | 2977 74 1.295 1.868 1.995 2.383 2851
16 [ 1.047 | 1.753 [ 2131 | 26802 | 2947 75 1205 1.868 14895 | 2383 | 2850
16 | 1.337 1.746 | 2.120 | 2.853 | 2.921 TE 1.294 1.868 1.995 2.3a2 2849
17 | 1.3533 | 1.740 | 2110 | 2.867 | 2898 7T 1.294 1.868 1.994 2.3a3 2849
18 | 1.330 | 1.734 | 2101 | 2.6852 | 2878 TR 1294 1.868 1994 2381 2848
19 | 1.328 | 1.728 | 2.083 | 2.558 | 2.861 78 1294 1.868 1.994 2.381 2847
a0 | 1325 | 1735 | 2086 | 2628 | 2R4E a0 1294 1867 1993 2 380 2847
21 1.323 | 1.721 | 2.080 | 2.818 | 2.831 31 1.294 1.867 1.993 2380 2844
22 | 1.3 1.717 | 2074 | 2.808 [ 2818 2 1.294 1.867 1.993 2374 2845
23 | 1.30 | 1.714 | 2.080 | 2.800 | 2.807 EE] 1.294 1.867 1.993 2374 2845
24 | 108 | 1.711 | 2064 | 2.492 | 27497 a4 1.294 1.867 1.992 2378 2844
25 | 1.36 | 1.708 | 2.080 | 2.485 | 2.7a7 a5 1294 1.868 19932 2378 2843
26 | 1.318 | 1.706 | 2.056 | 2478 [ 2778 ElE 1.293 1.868 1.991 2377 2843
27 [ 1314 | 1.703 | 2.052 | 2473 | 2771 &7 1293 1.868 1491 27T | 2842
2 | 1.33 | 1.707 | 2.0dE | 2487 [ 2763 3R 1.291 1.868 1.891 2378 2841
29 | 1.31 1699 | 2.5 | 2462 [ 2756 EE] 1.293 1.868 1.990 2378 2841
a0 | 130 | 1687 | 24T | 2457 | 2750 an 1.293 1.868 1.990 2378 2,840
Eh 1.308 | 1.696 | 2.040 | 2.453 | 2.744 91 1.293 1.865 1.950 2.374 2833
12 [ 1300 | 1694 | 2057 | 2440 | 2738 EF 1293 1.865 1889 | 2374 | 285
13 | 1.308 | 1.692 | 2.035 | 2445 [ 2733 93 1.293 1.865 1.953 2.373 2838
34 [ 1307 | 1691 | 2052 | 2447 | 2738 a4 1293 1.865 14969 | 2373 | 2837
15 | 1.306 | 1.6490 | 2.050 | 2438 | 2.724 a8 1.291 1.865 1.988 2371 2837
16 | 1.306 | 1688 | 2028 | 2434 | 2718 E 1292 1.864 1.988 2.372 2838
a7 | 1.305 | 1687 | 2026 | 2431 | 2718 a7 1293 1.864 1988 237 2835
& | 1.304 1686 | 2.024 | 2420 | 2712 EL 1.292 1.864 1.9&87 2371 2,835
19 [ 1004 | 1685 | 2023 | 2426 | 2708 EE] 1202 1.864 18687 | 2370 | 2834

40 [ 1.303 | 16584 | 2027 | 2.423 | 2704 100 | 1392 1.864 1987 2370 2833

41 1.303 | 1683 | 2020 | 2421 ] 2701 101 1292 1.863 1.984 2.369 2833

42 [ 1.30% 1682 | 2018 | 2418 | 2698 102 12932 1.863 1958 2363 2832

43 [ 1.302 1681 | 2017 | 2416 | 2698 103 | 1292 1.863 1954 2.368 2831

44 [ 1.301 1680 | 2015 | 2.414 | 26493 104 1293 1863 1985 2 368 2831

45 [ 1.301 1679 | 2.014 | 2412 | 2690 108 | 1292 1.863 1.985 23687 283

46 [ 1.300 | 1678 | 2013 | 2410 | 2657 106 | 1291 1.863 1.985 2367 2829

A7 [ 1.300 | 1678 | 2012 | 3408 | 3685 1407 1.291 1.863 1.984 2364 2829

48 [ 1.295 | 1677 | 2011 | 2407 | 2632 108 | 1291 1.862 1.9584 2.368 24828

49 [ 1.380 | 1677 | 2.010 | 2.405 | 2650 108 | 1391 1.8632 1984 2365 2827
50 | 1.298 | 1676 | 2.00% | 2.403 | 2678 110 | 1291 1.862 19583 2365 2827
81 1.2968 | 1678 | 2008 | 2402 | 2676 111 1291 1.862 1983 2.364 2828
52 | 1.708 | 1.675 | 2.007 | 2.400 | 2674 112 1.291 1.861 1983 2364 2825
53 | 1.298 | 1.674 | 2.006 | 2.398 | 2672 113 | 1291 1.861 1.9a82 2.363 2825
84 | 1.2407 1.674 | 2.008 | 2.397 | 2670 114 1.291 1.861 1.9&83 2383 2824
55 | 1.247 1673 | 2.004 | 2.396 | 2668 118 | 1291 1.861 19562 2.362 2823
6 [ 1297 | 1673 | 2003 | 2995 | 2667 116 | 1.290 1.861 1951 2362 | 24823
57 | 1.297 1.672 | 2.002 | 2.394 | 2665 117 1254 1.861 14981 2361 2822
56 | 1.296 | 1.672 | 2.002 | 2.392 | 2663 118 | 1290 1.860 1981 2.361 2821
50 | 1.206 | 1.671 | 2.007 | 2.391 | 26463 118 | 1390 1.860 1.980 2360 2821

80 [ 1.296 | 1.671 | 2.000 | 2.390 | 2.660 120 | 1290 1.860 1980 2360 2820

Der "Tatie of Fercentag? Fobris of the +H0ixribuion” Elometris, 'al. 32085440, p. 300, Rzorducad by permission of he Elametia Tamese,
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Lampiran 4 Tabel F

Titik Persentase Distribusi F untuk Probabilita = 0,05

df untuk pembilang (N1}

df untuk
penyebut
(NZ) 1 2 3 4 5 1] T B8 9 10 11 12 13 14 15
46 | 405 | 320 | 281 | 257 | 242 | 230 | 222 [ 215 | 209 | 204 | 2.00 | 1.87 | 1894 | 181 | 1.80
47 | 405 | 320 | 280 | 257 [ 241 [ 230 | 221 | 214 | 208 | 204 | 200 | 196 | 193 [ 1.81 [ 1.88
48 | 404 | 319 | 280 (257 (241 [ 220|221 | 214 | 208 | 203|199 | 196 | 193 | 1.90 | 1.88
49 | 404 | 319 | 279 | 256 | 240 | 220 | 220 [ 213 | 2.08 | 203 | 1909 | 1.96 | 1.83 | 1.90 | 1.88
50 | 403 | 318 | 279 | 256 | 240 | 220 | 220 [ 213 | 207 | 203 | 1809 | 1.85 | 1.82 | 1.89 | 1.87
51 | 403 | 318 | 279 | 255 | 240 | 228 | 220 | 213 | 207 | 202 | 1.88 | 1.85 | 1.82 | 1.89 | 1.87
52 | 403 | 318 | 278 | 255 | 230 (228 | 219 [ 212 | 207 | 202 | 1.98 | 1.54 | 1.91 | 1.89 | 1.86
53 | 402 | 317 | 278 | 255 | 239 | 228 | 219 [ 212 | 206 | 201 | 1.97 | 1.54 | 1.91 | 1.88 | 1.86
54 | 402 | 317 | 278 | 254 | 230 | 227 | 218 [ 212 | 206 | 201 | 1.97 | 1.54 | 1.91 | 1.88 | 1.86
55 | 402 | 316 | 277 | 254 | 238 | 227 (218 [ 211 | 206 | 201 | 197 | 183 | 1.90 | 1.88 | 1.85
56 | 401 | 316 | 277 | 254 | 238 | 227 (218 [ 211 | 205 | 200 | 1.96 | 1.83 | 1.90 | 1.87 | 1.85
57 | 401 | 316 | 277 | 253 | 238 (226 | 218 [ 211 | 205 | 200 | 1.96 | 1.83 | 1.90 | 1.87 | 1.85
58 | 401 | 316 | 276 | 253 | 237 | 226 | 217 [ 210 | 2.05 | 2.00 | 1.96 | 1.82 | 1.80 | 1.87 | 1.54
59 | 400 | 315 | 276 | 253 | 237 | 226 | 217 [ 210 | 2.04 | 200 | 1.96 | 1.52 | 1.80 | 1.86 | 1.54
60 | 400 | 315 | 276 | 253 | 237 | 225 | 217 [ 210 | 2.04 | 180 | 185 | 1.92 | 1.80 | 1.86 | 1.54
61 | 400 | 315 | 276 | 252 | 237 | 225 | 216 | 200 | 2.04 | 180 | 185 | 1.81 | 1.88 | 1.86 | 1.83
62 | 400 | 315 | 275 | 252 | 236 | 225 | 216 | 200 | 203 | 1.80 | 185 | 1.81 | 1.88 | 1.85 | 1.83
63 | 399 | 314 | 275 | 252 | 236 | 225 | 216 | 200 | 203 | 1.58 | 1.94 | 1.91 | 1.88 | 1.85 | 1.83
64 | 398 | 314 | 275 | 252 | 236 | 224 [ 216 | 209 | 203 | 198 | 194 | 181 | 188 | 1.85 | 1.83
65 | 399 | 314 | 275 | 251 | 236 (224 (215 | 208 | 203 | 1.88 | 194 | 1.90 | 187 | 1.85 | 1.82
66 | 398 | 314 | 274 | 251 | 235 [ 224 [ 215 | 208 | 203 | 188 | 1.94 | 1.80 | 1.87 | 1.84 | 1.82
67 | 398 | 313 | 274 | 251 | 235 (224 (215 | 208 | 202 | 1.88 | 1893 | 1.90 | 187 | 1.84 | 1.82
68 | 398 | 313 | 274 | 251 | 235 (224 (215 [ 208 | 202 | 1.87 | 183 | 1.90 | 1.87 | 1.84 | 1.82
69 | 398 | 313 | 274 | 250 | 235 (223 (215 (208 | 202 | 1.87 | 183 | 1.90 [ 185 | 1.84 | 1.81
70 | 398 | 313 | 274 | 250 | 235 | 223 [ 214 [ 207 | 202 | 1.87 | 193 | 1.89 [ 185 | 1.84 | 1.81
71 | 398 | 313 | 273 | 250 | 234 | 223 [ 214 [ 207 | 201 | 187 | 183 | 1.89 [ 185 | 1.83 | 1.81
T2 | 3597 | 312 | 273 | 250 | 234 | 223 [ 214 [ 207 | 201 | 1896 | 192 | 1.89 [ 185 | 1.83 | 1.81
T3 | 3597 | 312 | 273 | 250 | 234 | 223 [ 214 [ 207 | 201 | 186 | 192 | 1.89 [ 185 | 1.83 | 1.81
T4 | 397 | 312 | 273 | 250 | 234 (222 (214 [ 207 | 201 | 186 | 182 | 1.89 | 185 | 1.83 | 1.80
75 | 3897 | 312 | 273 | 249 | 234 (222 (213 [ 206 | 201 | 186 | 182 | 1.88 | 185 | 1.83 | 1.80
76 | 3897 | 312 | 272 | 249 | 233 (222 (213 [ 206 | 201 | 186 | 182 | 1.88 | 185 | 1.82 | 1.80
T7T | 3897 | 312 | 272 | 249 | 233 (222 (213 | 206 | 200 | 186 | 182 | 1.88 | 185 | 1.82 | 1.80
T8 | 396 | 311 | 272 | 249 | 233 (222 (213 [ 206 | 200 | 1.85 | 191 | 1.88 | 185 | 1.82 | 1.80
79 | 3896 | 311 | 272 | 249 | 233 (222 (213 [ 206 | 200 | 185 | 191 | 188 | 185 | 182 | 1.79
BD | 396 | 311 | 272 | 249 | 233 [ 221 (213 | 206 | 200 | 1985 | 191 | 188 | 184 [ 182 [ 1.78
B1 | 386 | 311 | 272 | 248 | 233 | 221 (212 [ 205 | 2.00 | 1.85 | 1.91 | 1.87 | 1.84 | 1.82 | 1.79
B2 | 396 | 311 | 272 | 248 | 233 [ 221212 | 205 | 200 | 185|191 | 187 | 184 [ 181 | 1.78
B3 | 386 | 311 | 271 | 248 | 232 | 221 (212 [ 205 | 1.99 | 1.85 | 1.91 | 1.87 | 1.84 | 1.81 | 1.79
B4 | 385 | 311 | 271 | 248 | 232 | 221 (212 [ 205 | 1.99 | 1.85 | 1.90 | 1.87 | 1.84 | 1.81 | 1.79
85 | 385 | 310 | 271 | 248 | 232 | 221 | 212 [ 205 | 1.99 | 1.84 | 1.90 | 1.87 | 1.84 | 1.81 | 1.79
86 | 3895 | 310 | 271 | 248 | 232 | 221 | 212 [ 205 | 1.99 | 1.84 | 1.90 | 1.87 | 1.84 | 1.81 | 1.78
87 | 385 | 310 | 271 | 248 | 232 | 220 | 212 [ 205 | 1.99 | 1.84 | 1.90 | 1.87 | 183 | 1.81 | 1.78
B8 | 385 | 310 | 271 | 248 | 232 | 220 | 212 [ 205 | 1.99 | 1.84 | 190 | 1.86 | 1.83 | 1.81 | 1.78
89 | 385 | 310 | 271 | 247 | 232 | 220 | 217 | 204 | 199 | 1.84 | 1.90 | 1.86 | 1.83 | 1.80 | 1.78
90 | 3985 | 310 | 271 | 247 [ 232 [ 220 [ 211 [ 204 | 1909 | 1.84 | 1.90 | 1.86 | 1.83 | 1.80 | 1.78
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Lampiran 5 Hasil Uji SPSS Menggunakan 72 Data

Hasil Uji Regresi Linier Berganda Menggunakan 72

Data
Model Summaryn
Adjusted R Std. Error of
Model R R Square Square the Estimate
1 805° 648 621 391,02990

a. Predictors: (Constant), X5_Volume_Perdagangan_Saham,
X4_IHK, X2_Inflasi, X1_Nilai_Tukar, X3_BI_Rate

b. Dependent Variable: Y_IHSG

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

simultan 62,1% terhadap Y

Hasil Uji Normalitas Kolmogorov-Smirnov

Menggunakan 72 Data

One-Sample Kolmogorov-Smirnov Test

Uns

N 72
Normal Parameters®® Mean 0000000

Std Deviation  377.0099006
Most Extreme Differsnces  Absolute 088

Positive 088

Negative -062
Test Statistic 088
Asymp. Sig. (2-tailed) 200°¢

a Test distribution is Normal
b. Calculated from data
¢, Lilliefors Significance Correction

d. This is a lower bound of the true significance

Terjadi normalitas, karena Asymp. Sig > 0,05

Hasil Normal Probability Plot Menggunakan 72 Data

Normal P-P Plot of Regression Standardized Residual
Dependent Variable: Y_IHSG

Expscted Cum Prob

Observed Cum Prob

Hasil Normal Probability Plot menunjukkan data tidak

menyebar jauh dari garis diagonal

Hasil Uji Multikolinieritas Menggunakan 72 Data

Coefficients”

Collinearity Statistics

Model Tolerance VIF

1 X1_Nilai_Tukar 667 1.499
X2_Inflasi 335 2.989
X3_BI_Rate 420 2.383
X4_IHK 962 1.040
X5_Volume_Perdaganga 965 1.036
n_Saham

a. DependentVariable: Y_IHSG

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

HASIL UJl HETEROSKEDASTISITAS (UJI GLEJSER)
MENGGUNAKAN 72 DATA

Scatterplot
Dependent Variable: ABRESID
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Regression Standardized Predicted Value

Scatter plot menunjukkan data sudah menyebar.

Terjadi normalitas karena data menyebar di sekitar garis

diagonal.
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Lampiran 6 Form Bimbingan Skripsi

Revisi Bab 1-3 dan Penulisan Daftar Pust: K
117/05/2021 ‘

Selasa, Permintaan Tanda Tangan dan
25/05/2021 Proposal Skripsi dari Pembimbing:

8.
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Lampiran 7 Hasil Uji Turn It In

ANALISA PENGARUH NILAI TUKAR, INFLASI, BI RATE, INDEKS
HARGA KONSUMEN, VOLUME PERDAGANGAN SAHAM
TERHADAP INDEKS HARGA SAHAM GABUNGAN

ORGINALITY REPORT

13, 156 9 8

SIMILARITY INDEX INTERNET SOURCES PUBLICATIONS STUDENT PAPERS

PRIMARY SOURCES

repository.uin-suska.ac.id

Internet Source

3%

etheses.uin-malang.ac.id

Internet Source

2%

eprints.ums.ac.id

Internet Source

o0 A

journal.podomorouniversity.ac.id

Internet Source

un

www.lpem.org

Internet Source

El

jkp.upstegal.ac.id

Internet Source

repositori.buddhidharma.ac.id

Internet Source

library.universitaspertamina.ac.id

Internet Source

eprints.iain-surakarta.ac.id
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Internet Source

H

Submitted to Universitas Muhammadiyah
Surakarta

Student Paper

jom.universitassuryadarma.ac.id

Internat Source

repository.podomorouniversity.ac.id

12 Internat Source 1 %
¥ repository.unpar.ac.id 1 %

Internet Source

H

Submitted to Podomoro University

Student Paper

eprints.uny.ac.id

=

15 1
Internat Source %

Exclude guotes Exclude matches

Ewclude bibliography Off
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