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LAMPIRAN 1 

Laporan Keuangan Nilai Tukar Rupiah/US Dollars, Suku Bunga SBI dan 

Indeks Harga Saham Gabungan (IHSG) Periode Januari 2015 - Desember 

2019 

Bulan/Tahun 
Rupiah 

Per Dollar AS 

Tingkat Suku 

Bunga SBI 
IHSG 

Jan-15 13,079.10 7.75% 5,289.25 

Feb-15 13,249.84 7.50% 5,450.13 

Mar-15 13,566.82 7.50% 5,518.51 

Apr-15 13,447.76 7.50% 5,086.27 

Mei-15 13,640.53 7.50% 5,216.22 

Jun-15 13,813.24 7.50% 4,910.51 

Jul-15 13,874.79 7.50% 4,802.39 

Agt-15 14,281.75 7.50% 4,509.47 

Sep-15 14,896.10 7.50% 4,223.78 

Okt-15 14295.86 7.50% 4,455.05 

Nov-15 14,172.57 7.50% 4,446.33 

Des-15 14,354.60 7.50% 4,592.87 

Jan-16 14,389.05 7.25% 4,615.03 

Feb-16 14,015.70 7.00% 4,770.81 

Mar-16 13,693.14 6.75% 4,845.23 

Apr-16 13,679.86 6.75% 4,838.44 

Mei-16 13,919.65 6.75% 4,796.73 

Jun-16 13,855.05 6.50% 5,016.50 

Jul-16 13,618.82 6.50% 5,215.84 

Agt-16 13,665.00 5,25% 5,385.92 

Sep-16 13,618.24 5.00% 5,364.65 

Okt-16 13,517.24 4.75% 5,422.38 

Nov-16 13,810.50 4.75% 5,148.91 

Des-16 13,917.67 4.75% 5,296.71 

Jan-17 13,858..71 4.75% 5,294.10 

Feb-17 13,840.84 4.75% 5,386.69 

Mar-17 13,845.50 4.75% 5,568.11 

Apr-17 13,806.39 4.75% 5,685.30 

Mei-17 13,823.35 4.75% 5,738.15 

Jun-17 13,798.25 4.75% 5,829.71 

Jul-17 13,842.10 4.75% 5,840.94 

Agt-17 13,841.82 4.50% 5,864.06 

Sep-17 13,803.47 4.25% 5.900.85 

Okt-17 14,026.00 4.25% 6,005.78 

Nov-17 14,027.36 4.25% 5,952.14 

Des-17 14,056.21 4.25% 6,355.65 



Jan-18 13,880.36 4.25% 6,605.63 

Feb-18 14,090.05 4.25% 6,597.22 

Mar-18 14,258.29 4.25% 6,188.99 

Apr-18 14,302.95 4.25% 5,994.60 

Mei-18 14,559.70 4.50% 5,983.59 

Jun-18 14,536.14 5.25% 5,799.24 

Jul-18 14,914.50 5.25% 5,936.44 

Agt-18 15,059,86 5.50% 6,018.46 

Sep-18 15,368.74 5.75% 5,976.55 

Okt-18 15,678.87 5.75% 5,831.65 

Nov-18 15,196.86 6.00% 6,056.12 

Des-18 14,996.95 6.00% 6,194.50 

Jan-19 14,663.14 6.00% 6,532.97 

Feb-19 14,535.21 6.00% 6,443.35 

Mar-19 14,711.00 6.00% 6,468.75 

Apr-19 14,642.58 6.00% 6,455.35 

Mei-19 14,892.81 6.00% 6,209.12 

Jun-19 14,726.53 6.00% 6,358.63 

Jul-19 14,543.91 5.75% 6,390.50 

Agt-19 14,742.05 5.50% 6,328.47 

Sep-19 14,611.10 5.25% 6,169.10 

Okt-19 14,617.57 5.00% 6,228.32 

Nov-19 14,568.71 5.00% 6,011.83 

Des-19 14,517.45 5.00% 6,299.54 

Jumlah 558,21851 340,25% 337.718,33 

 

 

LAMPIRAN 2. HASIL OUTPUT SPSS 

1. STATISTIK DESKRIPTIF 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

NilaiTukarRupiah 60 13079 15679 14192.64 541.972 

TingkatSukuBunga 60 4.25 525.00 14.4200 67.04297 

IHSG 60 4224 6606 5628.64 641.673 

Valid N (listwise) 60     

 

 

 

 

 



2.  PENGUJIAN ASUMSI KLASIK 

A. Uji Normalitas 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 60 

Normal Parameters
a,b

 Mean .0000000 

Std. Deviation 591.37199704 

Most Extreme Differences Absolute .113 

Positive .072 

Negative -.113 

Test Statistic .113 

Asymp. Sig. (2-tailed) .054
c
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

B. Uji Multikolinearitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) -

865.330 

2072.316 
 

-.418 .678 
  

NilaiTukarRupiah .458 .146 .387 3.140 .003 .983 1.017 

TingkatSukuBunga -.104 1.178 -.011 -.089 .930 .983 1.017 

a. Dependent Variable: IHSG 

 

C. Uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .388
a
 .151 .121 601.657 .163 

a. Predictors: (Constant), TingkatSukuBunga, NilaiTukarRupiah 

b. Dependent Variable: IHSG 

 

 

 

 



D. Uji Heteroskedastisitas 

 

 

 

 

 

 

 

 

 

 

 

 

3. ANALISIS REGRESI LINEAR BERGANDA 

 

 

 

 

 

 

 

 

A. Uji Determinan Goodness of Fit (R
2
) 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .388
a
 .151 .121 601.657 .163 

a. Predictors: (Constant), TingkatSukuBunga, NilaiTukarRupiah 

b. Dependent Variable: IHSG 

 

 

Variables Entered/Removeda 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 TingkatSukuBun

ga, 

NilaiTukarRupia

h
b
 

. Enter 

a. Dependent Variable: IHSG 

b. All requested variables entered. 



4.  UJI HIPOTESIS 

 

A. Uji Signifikansi Parsial (Uji-t) 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -865.330 2072.316  -.418 .678 

NilaiTukarRupiah .458 .146 .387 3.140 .003 

TingkatSukuBunga -.104 1.178 -.011 -.089 .930 

a. Dependent Variable: IHSG 

 

B. Uji Signifikansi Simultan (Uji-F) 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 3659377.472 2 1829688.736 5.055 .010
b
 

Residual 20633529.494 57 361991.746   

Total 24292906.966 59    

a. Dependent Variable: IHSG 

b. Predictors: (Constant), TingkatSukuBunga, NilaiTukarRupiah 
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