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Lampiran 1 Data Yield Obligasi Pemerintah, Suku Bunga, Inlfasi, 

Pertumbuhan Uang Beredar M2, dan Pertumbuhan IHSG Sebanyak 108 

Sampel 

DATE YTM (Y) 
SUKU 

BUNGA 
(X1) 

INFLASI 
(X2) 

UANG 
BEREDAR 
M2 (X3) 

 IHSG 
(X4)  

Jan-15 7.04 7.75 6.96 0.04 1.19 

Feb-15 6.90 7.50 6.29 1.04 3.04 

Mar-15 7.41 7.50 6.38 0.67 1.25 

Apr-15 7.69 7.50 6.79 0.69 -7.83 

May-15 8.17 7.50 7.15 0.30 2.55 

Jun-15 8.38 7.50 7.26 1.64 -5.86 

Jul-15 8.60 7.50 7.26 0.33 -2.20 

Aug-15 8.79 7.50 7.18 0.71 -6.10 

Sep-15 9.62 7.50 6.83 2.37 -6.34 

Oct-15 8.80 7.50 6.25 -1.45 5.48 

Nov-15 8.61 7.50 4.89 0.21 -0.20 

Dec-15 8.87 7.50 3.35 2.17 3.30 

Jan-16 8.28 7.25 4.14 -1.11 0.48 

Feb-16 8.24 7.00 4.42 0.52 3.38 

Mar-16 7.71 6.75 4.45 0.88 1.56 

Apr-16 7.72 6.75 3.60 0.44 -0.14 

May-16 7.87 6.75 3.33 0.70 -0.86 

Jun-16 7.46 6.50 3.45 2.67 4.58 

Jul-16 6.94 6.50 3.21 -0.15 3.97 

Aug-16 7.14 5.25 2.79 0.33 3.26 

Sep-16 7.07 5.00 3.07 -0.18 -0.40 

Oct-16 7.26 4.75 3.31 0.86 1.08 

Nov-16 8.18 4.75 3.58 1.89 -5.05 

Dec-16 7.94 4.75 3.02 2.80 2.87 

Jan-17 7.64 4.75 3.49 -1.36 -0.05 

Feb-17 7.54 4.75 3.83 0.12 1.75 

Mar-17 7.03 4.75 3.61 1.51 3.37 

Apr-17 7.03 4.75 4.17 0.32 2.10 

May-17 6.95 4.75 4.33 1.82 0.93 

Jun-17 6.81 4.75 4.37 1.95 1.60 

Jul-17 6.95 4.75 3.88 -0.90 0.19 

Aug-17 6.68 4.50 3.82 0.80 0.40 

Sep-17 6.50 4.25 3.72 0.66 0.63 

Oct-17 6.81 4.25 3.58 0.57 1.78 

Nov-17 6.51 4.25 3.30 0.70 -0.89 

Dec-17 6.30 4.25 3.61 1.84 6.78 

Jan-18 6.32 4.25 3.25 -1.25 3.93 
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Feb-18 6.60 4.25 3.18 -0.00 -0.13 

Mar-18 6.67 4.25 3.40 0.83 -6.19 

Apr-18 6.91 4.25 3.41 0.25 -3.14 

May-18 7.06 4.75 3.23 0.48 -0.18 

Jun-18 7.80 5.25 3.12 1.82 -3.08 

Jul-18 7.76 5.25 3.18 -0.48 2.37 

Aug-18 8.13 5.50 3.20 0.39 1.38 

Sep-18 8.21 5.75 2.88 1.40 -0.70 

Oct-18 8.60 5.75 3.16 1.08 -2.42 

Nov-18 7.87 6.00 3.23 0.06 3.85 

Dec-18 8.00 6.00 3.13 1.57 2.28 

Jan-19 8.05 6.00 2.82 -2.00 5.46 

Feb-19 7.80 6.00 2.57 0.46 -1.37 

Mar-19 7.67 6.00 2.48 1.35 0.39 

Apr-19 7.80 6.00 2.83 -0.01 -0.21 

May-19 8.02 6.00 3.32 1.98 -3.81 

Jun-19 7.37 6.00 3.28 0.82 2.41 

Jul-19 7.38 5.75 3.32 0.55 0.50 

Aug-19 7.35 5.50 3.49 -0.11 -0.97 

Sep-19 7.30 5.25 3.39 3.36 -2.52 

Oct-19 7.01 5.00 3.13 -1.75 0.96 

Nov-19 7.07 5.00 3.00 0.79 -3.48 

Dec-19 7.05 5.00 2.72 1.02 4.79 

Jan-20 6.65 5.00 2.68 -1.47 -5.71 

Feb-20 6.89 4.75 2.98 1.16 -8.20 

Mar-20 7.91 4.50 2.96 5.30 -16.76 

Apr-20 7.89 4.50 2.67 -3.14 3.91 

May-20 7.34 4.50 2.19 3.69 0.79 

Jun-20 7.22 4.25 1.96 -1.15 3.19 

Jul-20 6.83 4.00 1.54 2.72 4.98 

Aug-20 6.86 4.00 1.32 2.41 1.73 

Sep-20 6.93 4.00 1.42 0.33 -7.03 

Oct-20 6.61 4.00 1.44 0.48 5.30 

Nov-20 6.19 3.75 1.59 0.54 9.44 

Dec-20 5.94 3.75 1.68 1.21 6.53 

Jan-21 6.26 3.75 1.55 -1.92 -1.95 

Feb-21 6.60 3.50 1.38 0.74 6.47 

Mar-21 6.81 3.50 1.37 1.14 -4.11 

Apr-21 6.48 3.50 1.42 1.00 0.17 

May-21 6.45 3.50 1.68 0.57 -0.80 

Jun-21 6.63 3.50 1.33 1.80 0.64 

Jul-21 6.31 3.50 1.52 0.43 1.41 

Aug-21 6.08 3.50 1.59 0.71 1.32 

Sep-21 6.35 3.50 1.60 1.24 2.22 
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Oct-21 6.17 3.50 1.66 2.61 4.84 

Nov-21 6.27 3.50 1.75 1.09 -0.87 

Dec-21 6.37 3.50 1.87 3.92 0.73 

Jan-22 6.45 3.50 2.18 -2.84 0.75 

Feb-22 6.51 3.50 2.06 0.57 3.88 

Mar-22 6.75 3.50 2.64 1.57 2.66 

Apr-22 7.00 3.50 3.47 1.29 2.23 

May-22 7.05 3.50 3.55 -0.72 -1.11 

Jun-22 7.25 3.50 4.35 0.47 -3.32 

Jul-22 7.20 3.50 4.94 -0.57 0.57 

Aug-22 7.12 3.75 4.69 0.66 3.27 

Sep-22 7.38 4.25 5.95 0.82 -1.92 

Oct-22 7.54 4.75 5.71 3.27 0.83 

Nov-22 6.95 5.25 5.42 0.90 -0.25 

Dec-22 6.93 5.50 5.51 2.78 -3.26 

Jan-23 6.71 5.75 5.28 -3.00 -0.16 

Feb-23 6.89 5.75 5.47 0.35 0.06 

Mar-23 6.82 5.75 4.97 -0.09 -0.55 

Apr-23 6.54 5.75 4.33 0.71 1.62 

May-23 6.39 5.75 4.00 -0.19 -4.08 

Jun-23 6.26 5.75 3.52 0.44 0.43 

Jul-23 6.27 5.75 3.08 -0.28 4.05 

Aug-23 6.38 5.75 3.27 0.18 0.32 

Sep-23 6.91 5.75 2.28 0.91 -0.19 

Oct-23 7.07 6.00 2.56 0.77 -2.70 

Nov-23 6.62 6.00 2.86 0.79 4.87 

Dec-23 6.48 6.00 2.61 -28.27 2.71 
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Lampiran 2 Hasil Uji E-Views 13 

Uji Statistik Deskriptif 

 

     
Uji Normalitas 

 

Uji Multikolinearitas  

Variance Inflation Factors 

Date: 06/12/24   Time: 14:54 

Sample: 2015M01 2023M12 

Included observations: 108 
    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 
    
    C  0.048430  18.34555  NA 

SUKU BUNGA  0.003009  32.12258  1.830793 

INFLASI_  0.002218  12.13837  1.886062 
PERTUMBUHAN 

UANG BEREDAR M2  0.000287  1.056972  1.038130 

PERTUMBUHAN IHSG  0.000207  1.085151  1.074012 
    
    

 

Uji Heteroskedastisitas  

Heteroskedasticity Test: Harvey  

Null hypothesis: Homoskedasticity 
     
     F-statistic 2.346238     Prob. F(4,103) 0.0594 

YIELD
SUKU 

BUNGA
INFLASI

UANG 

BEREDAR 

(M2)

IHSG

 Mean 7.19 5.16 3.49 0.42 0.38

 Median 7.04 5.00 3.28 0.68 0.64

 Maximum 9.62 7.75 7.26 5.30 9.44

 Minimum 5.94 3.50 1.32 -28.27 -16.76

 Std. Dev. 0.73 1.27 1.51 3.10 3.71

Jumlah 108 108 108 108 108
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Obs*R-squared 9.018775     Prob. Chi-Square(4) 0.0606 

Scaled explained SS 12.63394     Prob. Chi-Square(4) 0.0132 
     
          

Test Equation:   

Dependent Variable: LRESID2  

Method: Least Squares  

Date: 06/12/24   Time: 15:02  

Sample: 2015M01 2023M12  

Included observations: 108  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -5.342959 1.062286 -5.029678 0.0000 

SUKU_BUNGA 0.261723 0.264790 0.988415 0.3253 

INFLASI 0.312415 0.227349 1.374166 0.1724 
PERTUMBUHAN UANG 

BEREDAR M2 0.083548 0.081813 1.021207 0.3095 

PERTUMBUHAN IHSG 0.016477 0.069511 0.237036 0.8131 
     
      

Uji Autokorelasi  

Breusch-Godfrey Serial Correlation LM Test: 

Null hypothesis: No serial correlation at up to 10 lags 
     
     F-statistic 17.55804     Prob. F(10,93) 0.0000 

Obs*R-squared 70.60337     Prob. Chi-Square(10) 0.0000 
     
          

Test Equation:   

Dependent Variable: RESID  

Method: Least Squares  

Date: 06/12/24   Time: 15:04  

Sample: 2015M01 2023M12  

Included observations: 108  

Presample missing value lagged residuals set to zero. 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.078627 0.138285 0.568587 0.5710 

SUKU_BUNGA_ -0.009084 0.034357 -0.264393 0.7921 

INFLASI -0.004303 0.029318 -0.146764 0.8836 
PERTUMBUHAN 

UANG_BEREDAR_M2 -0.016889 0.011134 -1.516943 0.1327 

PERTUMBUHAN IHSG _ -0.010535 0.009383 -1.122758 0.2644 

RESID(-1) 0.738318 0.104207 7.085095 0.0000 

RESID(-2) 0.080188 0.130353 0.615156 0.5400 

RESID(-3) 0.058291 0.130088 0.448090 0.6551 

RESID(-4) -0.024911 0.130766 -0.190502 0.8493 

RESID(-5) -0.133854 0.130674 -1.024335 0.3083 

RESID(-6) 0.054011 0.130678 0.413309 0.6803 

RESID(-7) -0.042492 0.132281 -0.321229 0.7488 

RESID(-8) -0.071585 0.131388 -0.544842 0.5872 

RESID(-9) -0.038119 0.133916 -0.284653 0.7765 

RESID(-10) 0.054065 0.109284 0.494717 0.6220 
     
           Durbin-Watson stat 1.965384 
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Analisis Regresi Linear Berganda 

Dependent Variable: YIELD (Y)  

Method: Least Squares  

Date: 06/12/24   Time: 09:31  

Sample: 2015M01 2023M12  

Included observations: 108  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 5.262383 0.220069 23.91244 0.0000 

SUKU BUNGA 0.361195 0.054855 6.584502 0.0000 

INFLASI 0.018262 0.047099 0.387737 0.6990 
PERTUMBUHAN UANG 

BEREDAR M2 0.034682 0.016949 2.046277 0.0433 

PERTUMBUHAN IHSG -0.030407 0.014400 -2.111557 0.0371 
     
     F-statistic 24.47519     Durbin-Watson stat 0.395426 

Prob(F-statistic) 0.000000   
     
     

 

Koefisien Determinasi (R²) 

     
     R-squared 0.487309   

Adjusted R-squared 0.467399   
     
     

 

Uji F-statistik  

     
     F-statistic 24.47519   

Prob(F-statistic) 0.000000    
     
     

 

Uji T-statistik  

Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 5.262383 0.220069 23.91244 0.0000 

SUKU_BUNGA_ 0.361195 0.054855 6.584502 0.0000 

INFLASI 0.018262 0.047099 0.387737 0.6990 
PERTUMBUHAN UANG 

BEREDA M2 0.034682 0.016949 2.046277 0.0433 

PERTUMBUHAN IHSG -0.030407 0.014400 -2.111557 0.0371 
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Lampiran 3 Formulir Pengajuan Sidang Skripsi 
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Lampiran 4 Formulir Pembimbingan Skripsi 
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Lampiran 5 Formulir Revisi Skripsi (Dosen Pembimbing) 
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Lampiran 6 Formulir Revisi Skripsi (Dosen Penguji 1) 
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Lampiran 7 Formulir Revisi Skripsi (Dosen Penguji 2) 
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Lampiran 8 CV Peneliti 

 


