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LAMPIRAN 

 

Lampiran 1 Tabulasi Data 

 

 

TAHUN INFLASI (X1) NILAI TUKAR (X2) DJIA (X3) SSE (X4) IHSG (Y)

Januari 2017 3.49                                  13,343.00                        19,864.09                        3,159.17                          5,294.10                          

Februari 2017 3.83                                  13,347.00                        20,812.24                        3,241.73                          5,386.69                          

Maret 2017 3.61                                  13,321.00                        20,663.22                        3,222.51                          5,568.11                          

April 2017 4.17                                  13,327.00                        20,940.51                        3,154.66                          5,685.30                          

Mei 2017 4.33                                  13,321.00                        21,008.65                        3,117.18                          5,738.15                          

Juni 2017 4.37                                  13,319.00                        21,349.63                        3,192.43                          5,829.71                          

Juli 2017 3.88                                  13,323.00                        21,891.12                        3,273.03                          5,840.94                          

Agustus 2017 3.82                                  13,351.00                        21,948.10                        3,360.81                          5,864.06                          

September 2017 3.72                                  13,492.00                        22,405.09                        3,348.94                          5,900.85                          

Oktober 2017 3.58                                  13,572.00                        23,377.24                        3,393.34                          6,005.78                          

November 2017 3.30                                  13,514.00                        24,272.35                        3,317.19                          5,952.14                          

Desember 2017 3.61                                  13,548.00                        24,719.22                        3,307.17                          6,355.65                          

Januari 2018 3.25                                  13,413.00                        26,149.39                        3,480.83                          6,605.63                          

Februari 2018 3.18                                  13,707.00                        25,029.20                        3,259.41                          6,597.22                          

Maret 2018 3.40                                  13,756.00                        24,103.11                        3,168.90                          6,188.99                          

April 2018 3.41                                  13,877.00                        24,163.15                        3,082.23                          5,994.60                          

Mei 2018 3.23                                  13,951.00                        24,415.84                        3,095.47                          5,983.59                          

Juni 2018 3.12                                  14,404.00                        24,271.41                        2,847.42                          5,799.24                          

Juli 2018 3.18                                  14,413.00                        25,415.19                        2,876.40                          5,936.44                          

Agustus 2018 3.20                                  14,711.00                        25,964.82                        2,725.25                          6,018.46                          

September 2018 2.88                                  14,929.00                        26,458.31                        2,821.35                          5,976.55                          

Oktober 2018 3.16                                  15,227.00                        25,115.76                        2,602.78                          5,831.65                          

November 2018 3.23                                  14,339.00                        25,538.46                        2,588.19                          6,056.12                          

Desember 2018 3.13                                  14,481.00                        23,327.46                        2,493.90                          6,194.50                          

Januari 2019 2.82                                  14,072.00                        24,999.67                        25,84.57 6,532.97                          

Februari 2019 2.57                                  14,062.00                        25,916.00                        2,940.95                          6,443.35                          

Maret 2019 2.48                                  14,244.00                        25,928.68                        3,090.76                          6,468.76                          

April 2019 2.83                                  14,215.00                        26,592.91                        3,078.34                          6,455.35                          

Mei 2019 3.32                                  14,385.00                        24,815.04                        2,898.70                          6,209.12                          

Juni 2019 3.28                                  14,141.00                        26,599.96                        2,978.88                          6,358.63                          

Juli 2019 3.32                                  14,026.00                        26,864.27                        2,932.51                          6,390.51                          

Agustus 2019 3.49                                  14,237.00                        26,403.28                        2,886.24                          6,328.47                          

September 2019 3.39                                  14,174.00                        26,916.83                        2,905.19                          6,169.10                          

Oktober 2019 3.13                                  14,008.00                        27,046.23                        2,929.06                          6,228.32                          

November 2019 3.00                                  14,102.00                        28,051.41                        2,871.98                          6,011.83                          

Desember 2019 2.72                                  13,901.01                        28,538.44                        3,050.12                          6,299.54                          

Januari 2020 2.68                                  13,662.00                        28,256.03                        2,976.53                          5,940.05                          

Februari 2020 2.98                                  14,234.00                        25,409.36                        2,880.30                          5,452.70                          

Maret 2020 2.96                                  16,367.01                        21,917.16                        2,750.30                          4,538.93                          

April 2020 2.67                                  15,157.01                        24,345.72                        2,860.08                          4,716.40                          

Mei 2020 2.19                                  14,733.01                        25,383.11                        2,852.35                          4,753.61                          

Juni 2020 1.96                                  14,302.00                        25,812.88                        2,984.67                          4,905.39                          

Juli 2020 1.54                                  14,653.01                        26,428.32                        3,310.01                          5,149.63                          

Agustus 2020 1.32                                  14,554.00                        28,430.05                        3,395.68                          5,238.49                          

September 2020 1.42                                  14,918.00                        27,781.70                        3,218.05                          4,870.04                          

Oktober 2020 1.44                                  14,690.00                        26,501.60                        3,224.53                          5,128.23                          

November 2020 1.59                                  14,128.00                        29,638.64                        3,391.76                          5,612.41                          

Desember 2020 1.68                                  14,105.01                        30,606.48                        3,473.07                          5,979.07                          

Januari 2021 1.55                                  14,084.00                        29,982.62                        3,483.07                          5,862.35                          

Februari 2021 1.38                                  14,229.01                        30,932.37                        3,509.08                          6,241.80                          

Maret 2021 1.37                                  14,572.00                        32,981.55                        3,441.91                          5,985.52                          

April 2021 1.42                                  14,468.00                        33,874.85                        3,446.86                          5,995.62                          

Mei 2021 1.68                                  14,310.00                        34,529.45                        3,615.48                          5,947.46                          

Juni 2021 1.33                                  14,496.00                        34,502.51                        3,591.20                          5,985.49                          

Juli 2021 1.52                                  14,491.01                        34,935.47                        3,397.36                          6,070.04                          

Agustus 2021 1.59                                  14,374.00                        35,360.73                        3,543.94                          6,150.30                          

September 2021 1.60                                  14,307.01                        33,843.92                        3,568.17                          6,286.94                          

Oktober 2021 1.66                                  14,199.01                        35,819.56                        3,547.34                          6,591.35                          

November 2021 1.75                                  14,340.00                        34,483.72                        3,563.89                          6,533.93                          

Desember 2021 1.87                                  14,269.01                        36,338.30                        3,639.78                          6,581.48                          

Januari 2022 2.18                                  14,381.01                        35,131.86                        3,361.44                          6,631.15                          

Februari 2022 2.06                                  14,371.01                        33,892.60                        3,462.31                          6,888.17                          

Maret 2022 2.64                                  14,349.01                        34,678.35                        3,252.20                          7,071.44                          

April 2022 3.47                                  14,418.00                        32,977.21                        3,047.06                          7,228.91                          

Mei 2022 3.55                                  14,544.00                        32,990.12                        3,186.43                          7,148.97                          

Juni 2022 4.35                                  14,848.00                        30,775.43                        3,398.62                          6,911.58                          

Juli 2022 4.94                                  14,958.00                        32,845.13                        3,253.24                          6,951.12                          

Agustus 2022 4.69                                  14,875.01                        31,510.43                        3,202.14                          7,178.59                          

September 2022 5.95                                  15,247.00                        28,725.51                        3,024.39                          7,040.80                          

Oktober 2022 5.71                                  15,542.00                        32,732.95                        2,893.48                          7,098.89                          

November 2022 5.42                                  15,737.00                        34,589.77                        3,151.34                          7,081.31                          

Desember 2022 5.51                                  15,731.00                        33,147.25                        3,089.26                          6,850.62                          

Januari 2023 5.28                                  14,979.00                        34,086.04                        3,255.67                          6,839.34                          

Februari 2023 5.47                                  15,274.00                        32,656.70                        3,279.61                          6,843.24                          

Maret 2023 4.97                                  15,062.00                        33,274.15                        3,272.86                          6,805.28                          

April 2023 4.33                                  14,751.00                        34,098.16                        3,323.27                          6,915.72                          

Mei 2023 4.00                                  14,969.00                        32,908.27                        3,204.56                          6,633.26                          

Juni 2023 3.52                                  15,026.00                        34,407.60                        3,202.06                          6,661.88                          

Juli 2023 3.08                                  15,083.00                        35,559.53                        3,291.04                          6,931.36                          

Agustus 2023 3.27                                  15,239.00                        34,721.16                        3,119.88                          6,953.26                          

September 2023 2.28                                  15,526.00                        33,507.76                        3,110.48                          6,939.89                          

Oktober 2023 2.56                                  15,916.00                        33,052.74                        3,018.77                          6,752.21                          

November 2023 2.86                                  15,384.00                        35,950.96                        3,029.67                          7,080.74                          

Desember 2023 2.61                                  15,416.00                        37,689.54                        2,974.93                          7,272.80                          
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Lampiran 2 Hasil Uji Deskriptiv 

Descriptive Statistics 

 N 

Minimu

m 

Maximu

m Mean 

Std. 

Deviation 

INFLASI 84 1.32 5.95 3.0748 1.14785 

NILAI TUKAR 84 13319.0

0 

16367.0

1 

14414.537

5 

677.18251 

DJIA 84 19864.0

9 

37689.5

4 

28760.495

2 

4838.42504 

SSE 84 2493.90 3639.78 3158.9013 260.28427 

IHSG 84 4538.93 7272.80 6211.0498 638.17650 

Valid N 

(listwise) 

84 
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Lampiran 3 Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardi

zed 

Residual 

N 84 

Normal Parametersa,b Mean .0000000 

Std. 

Deviation 

313.209862

39 

Most Extreme 

Differences 

Absolute .065 

Positive .045 

Negative -.065 

Test Statistic .065 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 
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Lampiran 4 Hasil Uji Multikolineaitas 

Coefficientsa 

Model 

Collinearity 

Statistics 

Toleranc

e VIF 

1 INFLASI .898 1.114 

NILAI 

TUKAR 

.419 2.387 

DJIA .363 2.756 

SSE .506 1.976 

a. Dependent Variable: IHSG 
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Lampiran 5 Uji Heteroskedastisitas  

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 343.153 812.908  .422 .674 

INFLASI -21.382 19.799 -.126 -1.080 .283 

NILAI 

TUKAR 

.019 .049 .067 .392 .696 

DJIA -8.342E-5 .007 -.002 -.011 .991 

SSE -.098 .116 -.131 -.839 .404 

a. Dependent Variable: ABRESID 
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Lampiran 6 Uji Regresi Liner Berganda Dan Uji Parsial (t) 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 9867.283 1330.393  7.417 .000 

INFLASI 307.780 32.403 .554 9.499 .000 

NILAI 

TUKAR 

-.453 .080 -.481 -5.635 .000 

DJIA .147 .012 1.118 12.191 .000 

SSE -.732 .190 -.298 -3.845 .000 

a. Dependent Variable: IHSG 
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Lampiran 7 Uji Simultan (F) 

ANOVAa 

Model 

Sum of 

Squares df 

Mean 

Square F Sig. 

1 Regressio

n 

25661012.1

62 

4 6415253.04

1 

62.243 .000b 

Residual 8142334.68

6 

79 103067.528 
  

Total 33803346.8

48 

83 
   

a. Dependent Variable: IHSG 

b. Predictors: (Constant), SSE, NILAI TUKAR, INFLASI, DJIA 
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Lampiran 8 Uji Autokorelasi Menggunakan Langrange Multiplier 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 258.177 1372.294  .188 .851 

INFLASI -.694 32.594 -.003 -.021 .983 

NILAI 

TUKAR 

-.018 .082 -.038 -.212 .832 

DJIA .003 .012 .039 .207 .837 

SSE -.024 .199 -.019 -.119 .906 

Lag -.108 .117 -.108 -.922 .360 

a. Dependent Variable: Unstandardized Residual 
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Lampiran 9 Uji Koefisien Determinasi (R
2
) 

Model Summaryb 

Model R 

R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 .871a .759 .747 321.04132 

a. Predictors: (Constant), SSE, NILAI TUKAR, 

INFLASI, DJIA 

b. Dependent Variable: IHSG 
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Lampiran 10 Daftar Riwayat Hidup 
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Lampiran 11 Formulir Pembimbing Skripsi/TA 
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Lampiran 12 Formulir Pengajuan Sidang Skripsi/TA 
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Lampiran 13 Formulir Persetujuan Penulisan Skripsi  
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Lampiran 14 Formulir Revisi Skripsi  pembimbing 
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Lampiran 15 Lampiran Revisi Dosen Penguji Pertama 
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Lampiran 16 Lampiran Revisi Dosen Penguji Kedua 

 
 


