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Lampiran 1

LAMPIRAN-LAMPIRAN

Data Bl Rate, Kurs, Inflasi dan ISSI periode Januari 2014-Juli 2016

Tahun Bulan Bl Rate (%) | Kurs (Rp) | Inflasi (%) ISSI (Rp)
Januari 7,5 12226 8,22 146,858
Februari 7,5 11634 7,715 152,878

Maret 7,5 11404 7,32 157,354

April 7,5 11532 7,25 158,831

Mei 7,5 11611 7,32 161,081

g Juni 7,5 11969 6,70 159,747
o Juli 7,5 11591 4,53 167,342
Agustus 7,5 11717 3,99 168,982
September 7,5 12212 4,53 166,756
Oktober 7,5 12082 4,83 163,412
Nopember 7,8 12196 6,23 166,105
Desember 7,8 12440 8,36 168,638
Januari 7,8 12625 6,96 171,497
Februari 7,5 12863 6,29 174,317

Maret 7,5 13084 6,38 174,098

April 7,5 12937 6,79 161,710

g Mei 7,5 13211 7,15 167,066
- Juni 75 13332 7,26 157,919
Juli 7,5 13481 7,26 154,497

Agustus 7,5 14027 7,18 142,306
September 7,5 14657 6,83 134,392
Oktober 7,5 13639 6,25 140,956




Nopember 7,5 13840 4,89 139,799
Desember 7,5 13795 3,35 145,061
Januari 7,3 13846 4,14 144,883

Februari 7,0 13395 4,42 151,147

Maret 6,8 13276 4,45 155,912

% April 6,8 13204 3,60 157,460
Mei 6,8 13615 3,33 156,351

Juni 6,5 13180 3,45 165,941

Juli 6,5 13094 3,21 173,745

Sumber: Data Bl Rate, Kurs, Inflasi diperoleh dari Bl (www.bi.go.id) dan data
ISSI diperoleh dari BEI (www.idx.co.id) (data diolah)
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http://www.idx.co.id/

Lampiran 2
Hasil Output SPSS 21 Uji Normalitas

Hasil Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual
N 31
Mean ,0000000
Normal Parameters®”
Std. Deviation 8,99205541
Absolute ,108
Most Extreme Differences Positive ,108
Negative -,084
Kolmogorov-Smirnov Z ,601
Asymp. Sig. (2-tailed) ,863

a. Test distribution is Normal.

b. Calculated from data.
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Hasil Output SPSS 21 Uji Asumsi Klasik

Hasil Uji Multikolinieritas
Coefficients®

Model Collinearity Statistics
Tolerance VIF

(Constant)

Bl Rate ,515 1,942
1

Kurs ,907 1,102

Inflasi ,525 1,904

a. Dependent Variable: ISSI
Hasil Uji Autokorelasi
Model Summaryb
Model R R Square |Adjusted R Square | Std. Error of the |Durbin-Watson
Estimate

1 5717 326 251 86525298 264

a. Predictors: (Constant), Inflasi,Kurs,Bl Rate

b. Dependent Variable: ISSI

Regression Studentized Residual

-2

Hasil Uji Heteroskedastisitas
Scatterplot
Dependent Variable: ISSI

2

Regression Standardized Predicted Value
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Hasil Output SPSS 21 Uji Regresi Linear Berganda

Hasil Uji Regresi Linear Berganda
Coefficients®

Model Unstandardized Coefficients | Standardized t Sig.
Coefficients
B Std. Error Beta
-1,032E-013 ,155 ,000 1,000
(Constant)
1 Bl Rate -,132 ,220 -,132 -,598 ,555
Kurs -,597 ,166 -,597 -3,598 ,001
Inflasi -,121 ,218 -,121 -,654 ,584

a. Dependent Variable: ISSI




Lampiran 5

Hasil Output SPSS 21 Uji Hipotesis

Hasil Uji t
Coefficients®
Model Sig.
(Constant) ,000 1,000
Bl Rate -,598 ,555
1
Kurs -3,598 ,001
Inflasi -,554 ,584
a. Dependent Variable: ISSI
Hasil Uji F
ANOVA®
Model Sum of Squares Df Mean Square F Sig.
b
Regression 9,786 3 3,262 4,357 ,013
1 Residual 20,214 27 749
Total 30,000 30

a. Dependent Variable: ISSI

b. Predictors: (Constant), Inflasi, Kurs, BIRate
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Hasil Output SPSS 21 Uji Koefisien Determinasi

Model Summary

Model R R Square Adjusted R Square Std. Error of the
Estimate
1 ,571° ,326 ,251 ,86525298

a. Predictors: (Constant), Inflasi, Kurs, Bl Rate

b. Dependent Variable: ISSI
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Tabel T
d.f. TINGKAT SIGNIFIKANSI
dua sisi 20% 10% 5% 2% 1% 0,2% 0,1%
satu sisi 10% 5% 2,5% 1% 0,5% 0,1% 0,05%
1 3,078 6,314 12,706 | 31,821 | 63,657 | 318,309 | 636,619
2 1,886 2,920 4,303 6,965 9,925 22,327 | 31,599
3 1,638 2,353 3,182 4,541 5,841 10,215 | 12,924
4 1,533 2,132 2,776 3,747 4,604 7,173 8,610
5 1,476 2,015 2,571 3,365 4,032 5,893 6,869
6 1,440 1,943 2,447 3,143 3,707 5,208 5,959
7 1,415 1,895 2,365 2,998 3,499 4,785 5,408
8 1,397 1,860 2,306 2,896 3,355 4,501 5,041
9 1,383 1,833 2,262 2,821 3,250 4,297 4,781
10 1,372 1,812 2,228 2,764 3,169 4,144 4,587
11 1,363 1,796 2,201 2,718 3,106 4,025 4,437
12 1,356 1,782 2,179 2,681 3,055 3,930 4,318
13 1,350 1,771 2,160 2,650 3,012 3,852 4,221
14 1,345 1,761 2,145 2,624 2,977 3,787 4,140
15 1,341 1,753 2,131 2,602 2,947 3,733 4,073
16 1,337 1,746 2,120 2,583 2,921 3,686 4,015
17 1,333 1,740 2,110 2,567 2,898 3,646 3,965
18 1,330 1,734 2,101 2,552 2,878 3,610 3,922
19 1,328 1,729 2,093 2,539 2,861 3,579 3,883
20 1,325 1,725 2,086 2,528 2,845 3,552 3,850
21 1,323 1,721 2,080 2,518 2,831 3,527 3,819
22 1,321 1,717 2,074 2,508 2,819 3,505 3,792
23 1,319 1,714 2,069 2,500 2,807 3,485 3,768
24 1,318 1,711 2,064 2,492 2,797 3,467 3,745
25 1,316 1,708 2,060 2,485 2,787 3,450 3,725
26 1,315 1,706 2,056 2,479 2,779 3,435 3,707
27 1,314 1,703 2,052| 2,473 2,771 3,421 3,690
28 1,313 1,701 2,048 2,467 2,763 3,408 3,674
29 1,311 1,699 2,045 2,462 2,756 3,396 3,659
30 1,310 1,697 2,042 2,457 2,750 3,385 3,646
31 1,309 1,696 2,040 2,453 2,744 3,375 3,633
32 1,309 1,694 2,037 2,449 2,738 3,365 3,622
33 1,308 1,692 2,035 2,445 2,733 3,356 3,611
34 1,307 1,691 2,032 2,441 2,728 3,348 3,601
35 1,306 1,690 2,030 2,438 2,724 3,340 3,591
36 1,306 1,688 2,028 2,434 2,719 3,333 3,582
37 1,305 1,687 2,026 2,431 2,715 3,326 3,574
38 1,304 1,686 2,024 2,429 2,712 3,319 3,566
39 1,304 1,685 2,023 2,426 2,708 3,313 3,558
40 1,303 1,684 2,021 2,423 2,704 3,307 3,551
41 1,303 1,683 2,020 2,421 2,701 3,301 3,544
42 1,302 1,682 2,018 2,418 2,698 3,296 3,538
43 1,302 1,681 2,017 2,416 2,695 3,291 3,532
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Tabel F
| Titik Persentase Distribusi F untuk Probabilita = 0,05
ek df untuk pembilang (N1)
penyebut

(N2) 1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15
1| 161 | 199 | 216 225 | 230 | 234 | 237 | 239 241 | 242 | 243 | 244| 245| 245 | 248

2| 1851 [ 1900 | 1916 | 1925 | 1930 | 1933 | 19,35 | 19,37 | 18938 | 1940 | 1940 | 1941 | 1942 | 1642 | 1943
3[1013| 955| 928 912 001 | 894 | 880 | 885 881 | 879 | 876 | 874 | 873 | 871 | 870

4| 771 | 694 | 650 | 639 | 626 | 616 | 609 | 604 | 600 | 596 | 504 | 501 589 | 587 | 586

5| 681 | 579 | 541 519 | 505 4985 | 488 | 482 | 477 | 474 | 470 | 468 | 466 | 484 | 452

6| 599 514 | 476 | 453 | 439 | 428 421 | 415 410 408 | 403 | 400 | 398 396 | 3954

T| 559 | 474 | 435 | 412 | 397 | 387 | 379 | 373 | 368 | 364 | 360 | 357 | 355| 353 | 351

8| 532| 446 | 407 | 384 | 369 | 358 | 350 | 344 | 336 | 335| 3 328 | 3® | 324 | 322

9| 512 | 426 | 385 | 363 | 348 | 337 329 | 323 | 318 | 314 | 310 307 | 305| 303 | 301

10| 4% | 410 | 371 348 | 333 322 | 314 | 307 | 302 | 268 | 284 | 291 289 | 288 | 285

11 484 398 | 359 | 338 320 | 309 | 301 | 295 | 290 | 285 | 282 | 279 | 276 | 274 | 272

12| 475 | 389 | 349 | 326 | 311 | 300 | 201 | 285 | 280 | 275| 272 | 269 | 266 | 264 | 262

13| 467 | 381 3M 318 | 3.03 | 202 | 283 | 277 | 271 | 267 | 263 | 260 | 258 | 255 | 253

14| 460 | 374 | 334 311 | 296 285 | 276 | 270 | 285 | 260 | 257 | 253 | 251 | 248 | 246

15| 454 | 368 | 320 306 | 2080 | 279 | 271 | 2684 | 259 | 254 | 251 | 248 | 245| 242 | 240

16| 449 | 363 | 324 301 | 285 274 | 266 | 250 | 254 | 249 | 248 | 242 | 240 | 237 | 235

17 445 359 | 320 | 298| 281 | 270 261 | 255 | 249 | 245 | 241 | 238 | 235 233 | 231

18| 441 355 316 | 293 | 277 | 286 258 | 251 | 246 | 241 | 237 234 | 231 220 | 227

19| 438 352 | 313 | 290 | 274 | 283 | 254 | 248 | 242 | 238 | 234 | 231 | 228 2268 | 223

20| 435| 349 | 310 | 287 | 271 280 | 251 | 245 | 239 | 235| 231 228 | 225 | 22| 220

20| 432 | 347 | 307 | 284 268 | 257 | 249 | 242 | 237 | 232 | 228| 225 222 | 220 218

22| 430 | 344 | 305| 282 266 | 255 | 246 | 240 | 234 | 230 | 226 | 223 | 220 | 247 | 215

23| 428 | 342 303 | 280 264 | 253 | 244 | 237 | 232 227 | 224 | 220 218 | 245| 213

24| 426 340 | 301 | 278 | 2862 | 251 242 | 23| 230 | 225 | 222 218 | 215 213 | 211

26| 424 | 339 | 299 | 276 | 260 | 249 | 240 | 234 | 228| 224 | 220 | 26| 214 | 211 | 209

26| 423 337 | 298| 274 | 259 | 247 236 | 232 227 | 222 218 215| 212 208 | 207

27| 421 335| @86 | 273 | 257 | 248 | 237 | 231 | 225 220 | 217 | 213 | 210 | 208 | 208

28| 420 334 | 2065| 271 | 25 | 245| 238 220 | 224 219 | 215| 212 200 | 208 | 204

20| 418 333 | 293 | 270 | 255 | 243 | 235| 228 | 222 218 | 214 | 210 | 208 205| 203

30| 417 | 332 | 282 | 260 | 253 | 242 | 233 | 227 | 221 216 | 213 | 209 | 208 | 204 | 201

M| 416 330 | 291 | 268 252 | 241 232 | 225 220 215| 211 | 208 | 205 203 | 200

32| 415 320 | 290 | 267 | 251 | 240 | 231 | 224 | 219 | 214 | 210 | 207 | 204 | 201 | 199

33| 414 | 328 | 289 | 266 | 250 | 239 | 230 | 223 | 218 | 213 | 2089 | 206 | 203 | 200 | 198

3| 413 | 328 288 | 265 | 249 | 238 | 220 223 | 247 | 212 | 208 | 205 202 | 185 | 187

35| 412 | 327 | 287 | 264 | 249 | 237 | 220 | 222 | 216 | 211 | 207 | 204 | 201 | 199 | 1986

36| 411 326 | 287 | 263 248 | 236 | 228 221 215 | 211 | 207 | 203 | 200 | 188 | 185

37| 411 | 325| 288 | 263 | 247 | 238 | 227 | 220 | 214 | 210 | 208 | 202 | 200 | 197 | 185

38| 410 | 324 | 285 | 262 | 246 | 235| 226 | 219 | 214 | 209 | 205 | 202 | 160 | 188 | 194

39| 400 324 | 285 | 261 | 246 | 224 | 226 219 213 | 208 | 204 | 201 | 168 1985| 193

40| 408 | 323 | 284 | 261 | 245 234 | 225 218 | 212 | 208 | 204 | 200 197 | 1985| 192

41| 408 | 323 | 283 | 260 | 244 | 233 | 224 | 247 | 2142 | 207 | 203 | 200 197 | 184 | 182

42| 407 | 322 | 283 | 259 | 244 | 232 | 224 | 217 211 | 208 | 203 | 199 196 | 14| 191

43 | 407 | 321 | 28B2| 259 | 243 | 232 | 223 | 216 | 211 206 | 202 189 186 | 183 | 191

4| 406 | 321 | 282 | 258 243 | 231 | 223 | 216 210 | 205 201 | 188 185 | 182 180

45| 4086 | 320 | 281 | 258 | 242 | 231 | 222 | 215 ) 210 | 205) 201 | 187 | 194 | 182 | 189
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