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Lampiran 1 : Data Peneltian 

a. Data Utang Luar Negeri 

 
2016 2017 2018 2019 2020 

Januari 310.23 324.27 357.52 381.88 410.33 

Februari 313.70 325.35 356.67 386.27 406.49 

Maret 317.73 329.75 358.80 386.78 388.87 

April 320.93 332.13 357.67 388.58 399.74 

Mei 316.17 336.02 359.18 385.64 403.78 

Juni 326.05 337.25 355.85 389.46 408.74 

Juli 325.89 341.49 358.34 394.05 409.78 

Agustus 324.17 342.90 360.31 391.98 412.89 

September 327.33 345.03 359.18 394.30 408.69 

Oktober 324.15 342.05 360.14 400.95 413.27 

November 316.15 348.19 372.87 401.83 416.32 

Desember 316.97 352.25 376.84 404.28 417.53 
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b. Data Suku Bunga  

  2016 2017 2018 2019 2020 

Januari 7.25 4.75 4.25 6.00 5.00 

Februari 7.00 4.75 4.25 6.00 4.75 

Maret 6.75 4.75 4.25 6.00 4.50 

April 6.75 4.75 4.25 6.00 4.50 

Mei 6.75 4.75 4.75 6.00 4.50 

Juni 6.50 4.75 5.25 6.00 4.25 

Juli 6.50 4.75 5.25 5.75 4.00 

Agustus 5.25 4.50 5.50 5.50 4.00 

September 5.00 4.25 5.75 5.25 4.00 

Oktober 4.75 4.25 5.75 5.00 4.00 

November 4.75 4.25 6.00 5.00 3.75 

Desember 4.75 4.25 6.00 5.00 3.75 
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c. Data Cadangan Devisa 

  2016 2017 2018 2019 2020 

Januari 102.13 116.89 131.98 120.08 131.70 

Februari 104.54 119.86 128.06 123.27 130.44 

Maret 107.54 121.81 126.00 124.54 120.97 

April  107.71 123.25 124.86 124.29 127.88 

Mei 103.59 124.95 122.91 120.35 130.54 

Juni 109.79 123.09 119.84 123.82 131.72 

Juli 111.41 127.76 118.31 125.90 135.08 

Agustus 113.54 128.79 117.93 126.44 137.04 

September 115.67 129.40 114.85 124.33 135.15 

Oktober 115.04 126.55 115.16 126.69 133.66 

November 111.47 125.97 117.21 126.63 133.56 

Desember 116.36 130.20 120.65 129.18 135.90 
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d. Data Indeks harga Saham Gabungan (IHSG) 

 

2016 2017 2018 2019 2020 

JANUARI 4,615.16 5,302.66 6,605.63 6,532.83 5,940.05 

FEBRUARI 4,770.96 5,386.69 6,597.22 6,443.35 5,452.70 

MARET 4,845.37 5,568.11 6,188.99 6,468.76 4,538.93 

APRIL  4,838.58 5,685.30 5,994.60 6,455.35 4,716.40 

MEI 4,796.87 5,738.16 5,983.59 6,209.12 4,753.61 

JUNI 5,016.65 5,829.71 5,799.24 6,358.63 4,905.39 

JULI 5,215.99 5,840.94 6,027.94 6,390.51 5,149.63 

AGUSTUS 5,386.08 5,864.06 6,018.96 6,328.47 5,238.49 

SEPTEMBER 5,364.80 5,900.85 5,873.27 6,169.10 4,870.04 

OKTOBER 5,422.54 6,005.78 5,789.10 6,228.32 5,128.23 

NOVEMBER 5,148.91 5,952.14 6,107.17 6,011.83 5,612.42 

DESEMBER 5,296.71 6,355.65 6,190.64 6,299.54 5,979.07 
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Lampiran 2: Output SPSS Versi 21 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. 

Deviation 

X1_ULN 60 310.23 417.53 363.8658 33.73916 

X2_SUKU_BUNGA 60 3.75 7.25 5.1083 .88701 

X3_CADEV 60 102.13 137.04 122.5705 8.39178 

Y_IHSG 60 4538.93 6605.63 5691.7632 581.45826 

Valid N (listwise) 60     

 

 

Variables Entered/Removed
a
 

Model Variables Entered Variables 

Removed 

Method 

1 X2_SUKU_BUNGA, LN_X1, LN_X3
b
 . Enter 

a. Dependent Variable: LN_Y 

b. All requested variables entered. 
 

Variables Entered/Removed
a
 

Model Variables Entered Variables 

Removed 

Method 

1 LN_X3, LN_X1
b
 . Enter 

a. Dependent Variable: LN_Y 

b. All requested variables entered. 
 

Variables Entered/Removed
a
 

Model Variables Entered Variables 

Removed 

Method 

1 LN_X3, X2_SUKU_BUNGA
b
 . Enter 

a. Dependent Variable: LN_Y 

b. All requested variables entered. 
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Model Summary 

Model R R Square Adjusted R Square Std. Error of the Estimate 

1 .572
a
 .327 .291 .08816 

a. Predictors: (Constant), X2_SUKU_BUNGA, LN_X1, LN_X3 
 

Model Summary 

Model R R Square Adjusted R Square Std. Error of the Estimate 

1 .378
a
 .143 .112 .09861 

a. Predictors: (Constant), LN_X3, LN_X1 
 

Model Summary 

Model R R Square Adjusted R Square Std. Error of the Estimate 

1 .504
a
 .254 .228 .09197 

a. Predictors: (Constant), LN_X3, X2_SUKU_BUNGA 
 

 

ANOVA
a
 

Model Sum of 

Squares 

df Mean 

Square 

F Sig. 

1 

Regression .211 3 .070 9.056 .000
b
 

Residual .435 56 .008   

Total .646 59    

a. Dependent Variable: LN_Y 

b. Predictors: (Constant), X2_SUKU_BUNGA, LN_X1, LN_X3 
 

ANOVA
a
 

Model Sum of 

Squares 

df Mean 

Square 

F Sig. 

1 

Regression .092 2 .046 4.739 .012
b
 

Residual .554 57 .010   

Total .646 59    

a. Dependent Variable: LN_Y 

b. Predictors: (Constant), LN_X3, LN_X1 
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ANOVA
a
 

Model Sum of 

Squares 

df Mean 

Square 

F Sig. 

1 

Regression .164 2 .082 9.716 .000
b
 

Residual .482 57 .008   

Total .646 59    

a. Dependent Variable: LN_Y 

b. Predictors: (Constant), LN_X3, X2_SUKU_BUNGA 
 

 

Coefficients
a
 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 1.043 1.497  .697 .489 

LN_X1 -.579 .236 -.514 -2.454 .017 

LN_X3 2.181 .477 1.460 4.568 .000 

X2_SUKU_BUNGA .103 .026 .874 3.913 .000 

a. Dependent Variable: LN_Y 
 

Coefficients
a
 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 5.964 .908  6.566 .000 

LN_X1 -.030 .212 -.026 -.140 .889 

LN_X3 .593 .281 .397 2.108 .039 

a. Dependent Variable: LN_Y 
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Coefficients
a
 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 2.488 1.436  1.732 .089 

X2_SUKU_BUNGA .065 .022 .548 2.925 .005 

LN_X3 1.212 .280 .811 4.330 .000 

a. Dependent Variable: LN_Y 
 

Residuals Statistics
a
 

 Minimum Maximum Mean Std. 

Deviation 

N 

Predicted Value 4837.8315 6174.3169 5691.7632 313.82703 60 

Residual -1044.04675 793.43152 .00000 489.49597 60 

Std. Predicted Value -2.721 1.538 .000 1.000 60 

Std. Residual -2.078 1.579 .000 .974 60 

a. Dependent Variable: Y_IHSG 
 

Descriptive Statistics 

 N Mean Std. Deviation Minimum Maximum 

Unstandardized 

Residual 

60 .0000000 489.49596677 -1044.04671 793.43154 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 60 

Normal Parameters
a,b

 
Mean .0000000 

Std. Deviation 489.49596677 

Most Extreme 

Differences 

Absolute .162 

Positive .076 

Negative -.162 

Kolmogorov-Smirnov Z 1.257 

Asymp. Sig. (2-tailed) .085 

a. Test distribution is Normal. 

b. Calculated from data. 
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Residuals Statistics
a
 

 Minimum Maximum Mean Std. 

Deviation 

N 

Predicted Value 4837.8315 6174.3169 5691.7632 313.82703 60 

Std. Predicted Value -2.721 1.538 .000 1.000 60 

Standard Error of Predicted 

Value 

69.599 207.260 126.996 26.708 60 

Adjusted Predicted Value 4780.2046 6210.4102 5696.9459 311.97422 60 

Residual -1044.04675 793.43152 .00000 489.49597 60 

Std. Residual -2.078 1.579 .000 .974 60 

Stud. Residual -2.141 1.615 -.005 1.007 60 

Deleted Residual -1108.65869 830.04834 -5.18268 523.45230 60 

Stud. Deleted Residual -2.215 1.639 -.010 1.018 60 

Mahal. Distance .149 9.056 2.950 1.715 60 

Cook's Distance .000 .092 .017 .020 60 

Centered Leverage Value .003 .153 .050 .029 60 

a. Dependent Variable: Y_IHSG 
 

Collinearity Diagnostics
a
 

Model Dimension Eigenvalue Condition 

Index 

Variance Proportions 

(Constant) X1_ULN X2_SB X3_CADEV 

1 

1 3.964 1.000 .00 .00 .00 .00 

2 .033 10.960 .00 .01 .15 .00 

3 .003 35.708 .08 .41 .04 .01 

4 .000 118.003 .92 .58 .81 .98 

a. Dependent Variable: Y_IHSG 
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Correlations 

 X1_

ULN 

X2_SUKU

_BUNGA 

X3_CA

DEV 

Y_IH

SG 

X1_ULN 

Pearson 

Correlation 

1 -.363
**

 .757
**

 .260
*
 

Sig. (2-

tailed) 

 .004 .000 .045 

N 60 60 60 60 

X2_SUKU_BUNGA 

Pearson 

Correlation 

-

.363
*

*
 

1 -.790
**

 -.079 

Sig. (2-

tailed) 

.004  .000 .547 

N 60 60 60 60 

X3_CADEV 

Pearson 

Correlation 

.757
*

*
 

-.790
**

 1 .352
**

 

Sig. (2-

tailed) 

.000 .000  .006 

N 60 60 60 60 

Y_IHSG 

Pearson 

Correlation 

.260
*
 -.079 .352

**
 1 

Sig. (2-

tailed) 

.045 .547 .006  

N 60 60 60 60 

**. Correlation is significant at the 0.01 level (2-tailed). 

*. Correlation is significant at the 0.05 level (2-tailed). 
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Lampiran 3 : Persuratan 
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