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X 1= Harga Minyak Mentah Dunia

Rumus Return HMT =

HMTt-HMTt-1
HMTt-1

X100%

Lampiran 2

Harga Minyak Mentah Dunia
Untuk periode Januari 2020 - Desember 2024
West Texas Intermediate (WTI)

NO Periode HMT(USD/Barrel) |HMTt-1(USD/Barrel) Return (%)
1 |Januari 2020 51.56 61.06 -15.56
2 |Februari 2020 44.76 51.56 -13.19
3 |Maret 2020 20.48 44.76 -54.24
4 |Aprill2020 18.84 20.48 -8.01
5 [Mei 2020 35.49 18.84 88.38
6 [Juni 2020 39.27 35.49 10.65
7 {Juli 2020 40.27 39.27 2.55
8 |Agustus 2020 42.61 40.27 5.81
9 |Septemberr 2020 40.22 42.61 5.61
10 [Oktober 2020 35.79 40.22 -11.01
11 | November 2020 45.34 35.79 26.68
12 | Desember 2020 48.52 45.34 7.01
13 [Januari 2021 52.2 48.52 7.58
14 |Februari 2021 61.5 52.2 17.82
15 | Maret 2021 59.16 61.5 -3.8
16 [Apr-21 63.58 59.16 7.47
17 [Mei 2021 66.32 63.58 431
18 [Juni 2021 73.47 66.32 10.78
19 | Juli 2021 73.95 73.47 0.65

20 |Agustus 2021 68.5 73.95 -7.37
21 |Sep-21 75.03 68.5 9.53
22 |Oktober 2021 83.57 75.03 11.38
23 |Nov-21 66.18 83.57 20.81
24 |Desember 2021 75.21 66.18 -13.64
25 |Januari 2022 88.15 75.21 17.21
26 |Februari 2022 95.72 88.15 8.59
27 |Maret 2022 100.28 95.72 4.76
28 [Apr-22 104.69 100.28 4.4
29 |Mei 2022 114.67 104.69 9.53
30 [Juni 2022 105.76 114.67 7.77
31 (Juli 2022 98.62 105.76 -6.75
32 |Agustus 2022 89.55 98.62 -9.2
33 [Sep-22 79.49 89.55 -11.23
34 [Oktober 2022 86.53 79.49 8.86
35 [ November 2022 80.56 86.53 -6.9
36 [Desember 2022 80.47 80.56 -0.11
37 |Januari 2023 80.11 80.47 -0.45
38 [Februari 2023 77.05 80.11 -3.82




39 [Maret 2023 75.67 77.05 -1.79
40 [Apr-23 76.78 75.67 1.47
41 |Mei2023 68.09 76.78 -11.32
42 |Juni 2023 70.64 68.09 3.75
43 (Juli 2023 81.8 70.64 15.8
44 |Agustus 2023 83.63 81.8 2.24
45 [Sep-23 90.79 83.63 8.56
46 |Oktober 2023 81.02 90.79 -10.76
47 |Nov-23 75.96 81.02 -6.25
48 |Desember 2023 71.65 75.96 -5.67
49 (Januari 2024 75.85 71.65 5.86
50 |Februari 2024 78.26 75.85 3.18
51 |Maret 2024 83.17 78.26 6.27
52 |Apr-24 81.93 83.17 -1.49
53 |Mei 2024 76.99 81.93 -6.03
54 |Juni 2024 81.54 76.99 5.91
55 |{Juli 2024 7791 81.54 -4.45
56 |[Agustus 2024 73.55 77.91 -5.6
57 |Sep-24 68.17 73.55 -7.31
58 |Oktober 2024 69.26 68.17 1.6
59 [Nov-24 68 69.26 -1.82
60 | Desember 2024 71.72 68 5.47

Sumber: https://www.esdm.go.id dan https://id.Investin,




X?2= Harga Batu Bara

Lampiran 3

HBAt-HBAt-1
Rumus Rerurn HBA HBAC1 X100
Harga Batu Bara
Untuk periode Januari 2020 - Desember 2024
NO Periode HBA(USD/Ton) | HBAt-1(USD/Ton) Return (%)
1 |Januari 2020 65.93 66.3 -0.55
2 |Februari 2020 66.89 65.93 1.45
3 [Maret 2020 67.08 66.89 0.28
4 |Aprill2020 65.77 67.08 -1.95
5 [Mei 2020 61.11 65.77 -7.08
6 |Juni 2020 52.98 61.11 -13.3
7 |Juli 2020 52.16 52.98 -1.54
8 |[Agustus 2020 50.34 52.16 -3.48
9 |Septemberr 2020 49.42 50.34 -1.82
10 |Oktober 2020 51 49.42 3.19
11 | November 2020 55.71 51 9.23
12 | Desember 2020 59.65 55.71 7.07
13 |Januari 2021 75.84 59.65 27.14
14 |Februari 2021 87.79 75.84 15.75
15 | Maret 2021 84.47 87.79 -3.41
16 |Apr-21 86.68 84.47 2.61
17 |Mei 2021 89.74 86.68 3.77
18 |Juni 2021 100.33 89.74 11.8
19 | Juli 2021 115.35 100.33 14.97
20 [Agustus 2021 130.99 115.35 13.55
21 |Sep-21 150.03 130.99 14.53
22 |Oktober 2021 161.63 150.03 7.73
23 [Nov-21 215.01 161.63 33.02
24 |Desember 2021 159.79 215.01 -25.68
25 |Januari 2022 158.5 159.79 -0.8
26 |Februari 2022 188.38 158.5 18.85
27 |Maret 2022 203.69 188.38 8.12
28 |Apr-22 288.4 203.69 41.58
29 |Mei 2022 275.64 288.4 -4.42
30 |Juni 2022 32391 275.64 17.51
31 |Juli 2022 319 32391 -1.51
32 |Agustus 2022 821.59 319 0.81
33 [Sep-22 319.22 321.59 -0.73
34 |Oktober 2022 330.97 319.22 3.68
35 | November 2022 308.2 330.97 -6.87
36 [Desember 2022 281.48 308.2 -8.66
37 |Januari 2023 305.21 281.48 8.43
38 |Februari 2023 277.05 305.21 -9.22
39 [Maret 2023 283.08 277.05 2.17
40 [Apr-23 265.26 283.08 -6.29




41 [Mei 2023 206.16 265.26 -22.28
42 |Juni 2023 191.26 206.16 -7.22
43 |(Juli 2023 191.6 191.26 0.17
44 |Agustus 2023 179.9 191.6 -6.1
45 |Sep-23 133.13 179.9 -25.99
46 |Oktober 2023 123.96 133.13 -6.88
47 [Nov-23 139.8 123.96 12.77
48 |Desember 2023 117.38 139.8 -16.03
49 |Januari 2024 125.85 117.38 7.21
50 (Februari 2024 124.95 125.85 -0.71
51 ([Maret 2024 109.77 124.95 -12.14
52 |Apr-24 121.13 109.77 10.34
53 [Mei 2024 114.06 121.13 -5.83
54 (Juni 2024 123 114.06 7.83
55 (Juli 2024 130.44 123 6.04
56 |Agustus 2024 115.29 130.44 -11.61
57 [Sep-24 125.15 115.29 8.55
58 [Oktober 2024 131.17 125.15 4.81
59 [Nov-24 114.43 131.17 -12.76
60 | Desember 2024 122.51 114.43 5.59

Sumber: https://www.esdm.go.id




X3= Harga Emas

Rumus Return HE =

HEt-HE¢-1
HEt-1

X100%

Lampiran 4

Harga Emas

Untuk periode Januari 2020 - Desember 2024

London Gold Fixing

NO Periode HE(USD/Ozt) HEt-1(USD/Ozt) Return(%)
1 [Januari 2020 1560.06 1480.03 5.4
2 |Februari 2020 1.598.82 1560.06 2.48
3 |Maret 2020 1.593.76 1.598.82 -0.31
4 [Aprill2020 1.680.03 1.593.76 5.41
5 |Mei 2020 1.715.70 1.680.03 2.12
6 |Juni 2020 1.734.03 1.715.70 1.06
7 [Juli 2020 1.840.81 1.734.03 6.15
8 |Agustus 2020 1.971.17 1.840.81 7.08
9 |Septemberr 2020 1.923.48 1.971.17 -2.41
10 |Oktober 2020 1.902.53 1.923.48 -1.08
11 | November 2020 1.869.50 1.902.53 -1.73
12 | Desember 2020 1.853.80 1.869.50 6.41
13 |Januari 2021 1.869.68 1.853.80 0.85
14 |Februari 2021 1.814.01 1.869.68 9.60
15 | Maret 2021 1.721.56 1.814.01 -5.09
16 |Apr-21 1.758.80 1.721.56 2.16
17 [Mei 2021 1.847.56 1.758.80 7.78
18 |Juni 2021 1.836.10 1.847.56 -0.62
19 | Juli 2021 1.805.87 1.836.10 -1.64

20 |[Agustus 2021 1.784.09 1.805.87 -1.2
21 |Sep-21 1.780.95 1.784.09 -0.17
22 |Oktober 2021 1.774.50 1.780.95 -0.36
23 [Nov-21 1.820.29 1.774.50 2.58
24 [Desember 2021 1.788.63 1.820.29 -1.73
25 |Januari 2022 1.816.31 1.788.63 1.54
26 |Februari 2022 1.857.72 1.816.31 2.27
27 [Maret 2022 1.947.42 1.857.72 4.82
28 |Apr-22 1.935.04 1.947.42 -3.79
29 [Mei 2022 1.851.54 1.935.04 -4.31
30 |Juni 2022 1.835.33 1.851.54 1.07
31 |Juli 2022 1.738.84 1.835.33 -5.25
32 |Agustus 2022 1.765.63 1.738.84 2.67
33 |Sep-22 1.685.38 1.765.63 -4.54
34 |Oktober 2022 1.665.61 1.685.38 -1.17
35 | November 2022 1.725.40 1.665.61 3.58
36 |Desember 2022 1.794.24 1.725.40 3.98
37 |Januari 2023 1.897.70 1.794.24 5.76
38 |Februari 2023 1.858.11 1.897.70 -2.08
39 |Maret 2023 1.908.59 1.858.11 2.71




40 |Apr-23 1.998.84 1.908.59 4.72
41 |Mei 2023 1.992.79 1.998.84 -0.3

42 [Juni 2023 1.943.61 1.992.79 -2.46
43 |Juli 2023 1.949.57 1.943.61 0.30
44 |Agustus 2023 1.921.22 1.949.57 -1.45
45 |[Sep-23 1.918.43 1.921.22 -0.14
46 |Oktober 2023 1.912.92 1.918.43 -0.28
47 [Nov-23 1.983.75 1.912.92 3.70
48 |Desember 2023 2.033.31 1.983.75 2.49
49 |Januari 2024 2.035.22 2.033.31 0.9

50 |Februari 2024 2.025.66 2.035.22 -0.47
51 [Maret 2024 2.158.46 2.025.66 6.55
52 [Apr-24 2.336.29 2.158.46 8.23
53 |Mei 2024 2.350.55 2.336.29 0.61
54 |Juni 2024 2.325.34 2.350.55 -1.07
55 |Juli 2024 2.390.49 2.325.34 2.80
56 [Agustus 2024 2.468.24 2.390.49 3.25
57 |Sep-24 2.568.12 2.468.24 4.04
58 |Oktober 2024 2.690.05 2.568.12 4.74
59 |Nov-24 2.656.09 2.690.05 -1.26
60 | Desember 2024 2.643.83 2.656.09 -0.46

Sumber: https://www.lbma.go.id




Lampiran 5

X4= Inflasi |
Sumbe Rumus Return Inflasi = IHKeTHRET X100%
[HKt-1
Inflasi
Untuk periode Januari 2020 - Desember 2024
NO Periode ITHK (Indeks) IHKt-1(indeks) Return (%)

1 [Januari 2020 104.33 139.07 -29.98
2 |Februari 2020 104.62 104.33 0.27
3 |Maret 2020 104.72 104.62 0.09
4 |Aprill2020 104.8 104.72 0.07
5 |Mei 2020 104.87 104.8 0.06
6 |Juni 2020 105.06 104.87 0.18
7 |Juli 2020 104.95 105.06 -0.1
8 |Agustus 2020 104.9 104.95 -0.04
9 |Septemberr 2020 104.85 104.9 -0.04
10 |Oktober 2020 104.92 104.85 0.06
11 | November 2020 105.21 104.92 0.27
12 | Desember 2020 105.68 105.21 0.44
13 |Januari 2021 105.95 105.68 0.25
14 |Februari 2021 106.06 105.95 0.1
15 | Maret 2021 106.15 106.06 0.08
16 |Apr-21 106.29 106.15 0.13
17 |Mei 2021 106.63 106.29 0.31
18 |Juni 2021 106.46 106.63 -0.15
19 | Juli 2021 106.54 106.46 0.07
20 |Agustus 2021 106.57 106.54 0.02
21 |Sep-21 106.53 106.57 -0.03
22 |Oktober 2021 106.66 106.53 0.12
23 |Nov-21 107.05 106.66 0.36
24 [Desember 2021 107.66 107.05 0.56
25 |Januari 2022 108.26 107.66 0.55
26 |Februari 2022 108.24 108.26 -0.01
27 |Maret 2022 108.95 108.24 0.65
28 |Apr-22 109.98 108.95 0.94
29 |Mei 2022 110.42 109.98 0.4
30 |Juni 2022 111.09 110.42 0.6
31 |Juli 2022 111.8 111.09 0.63
32 |Agustus 2022 111.57 111.8 -0.2
33 |Sep-22 112.87 111.57 1.16
34 |Oktober 2022 112.75 112.87 -0.1
35 | November 2022 112.85 112.75 0.08
36 |Desember 2022 113.59 112.85 0.65
37 |Januari 2023 113.98 113.59 0.34
38 |Februari 2023 114.16 113.98 0.15
39 |Maret 2023 114.36 114.16 0.17
40 |Apr-23 114.74 114.36 0.33




41 [Mei 2023 114.84 114.74 0.08
42 |Juni 2023 115 114.84 0.13
43 (Juli 2023 115.24 115 0.2

44 |Agustus 2023 115.22 115.24 -0.01
45 |[Sep-23 115.44 115.22 0.19
46 |[Oktober 2023 115.64 115.44 0.17
47 [Nov-23 116.08 115.64 0.38
48 [Desember 2023 116.56 116.08 0.41
49 [(Januari 2024 105.19 116.56 0.04
50 [Februari 2024 105.58 105.19 0.37
51 |Maret 2024 106.13 105.58 0.52
52 |Apr-24 106.4 106.13 0.25
53 |Mei 2024 106.37 106.4 -0.03
54 |Juni 2024 106.28 106.37 -0.08
55 (Juli 2024 106.09 106.28 -0.18
56 |Agustus 2024 106.06 106.09 -0.03
57 |Sep-24 105.93 106.06 -0.12
58 |Oktober 2024 106.01 105.93 0.08
59 |Nov-24 106.33 106.01 0.30
60 [ Desember 2024 106.8 106.33 0.44

Sumber: https:/www.bps.go.id




X5= Nilai Tukar

Rumus Return KURS=

KURSt-KURSt-1

KURSt-1

X100%

Lampiran 6

Nilai Tukar/KURS
Untuk periode Januari 2020 - Desember 2024
Rupiah(Rp) / Dollar(USD)

NO Periode Kurs(IDR) Kurst-1(IDR) Return(%)
1 |Januari 2020 13.650 13.880 -1.66
2 [Februari 2020 14.340.00 13.650 5.05
3 |Maret 2020 16.300 14.340.00 13.67
4 |Aprill2020 14.825.00 16.300 -9.05
5 [Mei 2020 14.575.00 14.825.00 -1.69
6 [Juni 2020 14.180.00 14.575.00 -2.71
7 [Juli 2020 14.530.00 14.180.00 2.47
8 [Agustus 2020 14.560.00 14.530.00 0.21
9 [Septemberr 2020 14.840.00 14.560.00 1.92
10 |Oktober 2020 14.620.00 14.840.00 -1.48
11 | November 2020 14.090.00 14.620.00 -3.63
12 | Desember 2020 14.040.00 14.090.00 -0.35
13 |Januari 2021 14.020.00 14.040.00 -0.14
14 |Februari 2021 14.240.00 14.020.00 1.57
15 | Maret 2021 14.520.00 14.240.00 1.97
16 |Apr-21 14.440.00 14.520.00 -0.55
17 [Mei 2021 14.275.00 14.440.00 -1.14
18 |Juni 2021 14.495.00 14.275.00 1.54
19 | Juli 2021 14.460.00 14.495.00 -0.24

20 |Agustus 2021 14.265.00 14.460.00 -1.35
21 |Sep-21 14.310.00 14.265.00 0.32
22 |Oktober 2021 14.165.00 14.310.00 -1.01
23 |Nov-21 14.320.00 14.165.00 1.09
24 |Desember 2021 14.250.00 14.320.00 -0.49
25 |Januari 2022 14.380.00 14.250.00 0.91
26 |Februari 2022 14.365.00 14.380.00 -0.1

27 |Maret 2022 14.368.00 14.365.00 0.02
28 |Apr-22 14.495.00 14.368.00 0.88
29 |Mei 2022 14.580.00 14.495.00 0.59
30 |Juni 2022 14.895.00 14.580.00 2.16
31 |Juli 2022 14.830.00 14.895.00 -0.44
32 |Agustus 2022 14.840.00 14.830.00 0.07
33 |Sep-22 15.225.00 14.840.00 2.59
34 |Oktober 2022 15.595.00 15.225.00 2.43
35 | November 2022 15.730.00 15.595.00 0.87
36 [Desember 2022 15.565.00 15.730.00 -1.05
37 |Januari 2023 14.985.00 15.565.00 -3.73
38 |Februari 2023 15.245.00 14.985.00 1.74
39 |Maret 2023 14.990.00 15.245.00 -1.67




40 |Apr-23 14.665.00 14.990.00 -2.17
41 |Mei 2023 14.985.00 14.665.00 -2.18
42 [Juni 2023 14.990.00 14.985.00 0.03
43 |Juli 2023 15.075.00 14.990.00 0.57
44 |Agustus 2023 15.225.00 15.075.00 1

45 |[Sep-23 15.450.00 15.225.00 1.48
46 |Oktober 2023 15.880.00 15.450.00 2.78
47 [Nov-23 15.505.00 15.880.00 -2.36
48 |Desember 2023 15.395.00 15.505.00 -0.71
49 |Januari 2024 15.775.00 15.395.00 2.47
50 |Februari 2024 15.710.00 15.775.00 -0.41
51 [Maret 2024 15.850.00 15.710.00 0.89
52 [Apr-24 16.255.00 15.850.00 2.56
53 |Mei 2024 16.245.00 16.255.00 -0.06
54 |Juni 2024 16.370.00 16.245.00 0.77
55 |Juli 2024 16.255.00 16.370.00 -0.7
56 [Agustus 2024 15.450.00 16.255.00 -4.95
57 |Sep-24 15.135.00 15.450.00 -2.04
58 |Oktober 2024 15.690.00 15.135.00 3.67
59 |Nov-24 15.840.00 15.690.00 0.96
60 | Desember 2024 16.090.00 15.840.00 1.58

Sumber: www.bi.go.id dan https://Investing.com




X6=BI Rate
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Rumus : Suku Bunga Acuan Bank Indonesia pada periode t

BI Rate /Suku Bunga

Untuk periode Januari 2020 - Desember 2024

NO Periode Bi Rate (%)
1 |Januari 2020 5
2 |Februari 2020 4.75
3 |Maret 2020 4.5
4 |Aprill2020 4.5
5 [Mei 2020 4.5
6 [Juni 2020 4.25
7 |Juli 2020 4
8 [Agustus 2020 4
9 |Septemberr 2020 4
10 [Oktober 2020 4
11 | November 2020 3.75
12 | Desember 2020 3.75
13 |Januari 2021 3.75
14 |Februari 2021 3.5
15 | Maret 2021 35
16 |Apr-21 3.5
17 |Mei 2021 3.5
18 |[Juni 2021 3.5
19 | Juli 2021 3.5
20 |Agustus 2021 3.5
21 |Sep-21 3.5
22 |Oktober 2021 3.5
23 [Nov-21 3.5
24 |Desember 2021 3.5
25 |Januari 2022 3.5
26 |Februari 2022 3.5
27 [Maret 2022 35
28 |Apr-22 3.5
29 |Mei 2022 35
30 [Juni 2022 3.5
31 [Juli 2022 3.5
32 [Agustus 2022 3.75
33 |Sep-22 4.25
34 [Oktober 2022 4.25
35 | November 2022 5.25
36 |Desember 2022 5.75
37 |Januari 2023 5.75
38 |Februari 2023 5.75
39 [Maret 2023 5.75
40 |Apr-23 5.75
41 |Mei 2023 5.75




42 |(Juni 2023 5.75
43 (Juli 2023 5.75
44 |Agustus 2023 5.75
45 |Sep-23 5.75
46 |Oktober 2023 6
47 [Nov-23 6
48 |Desember 2023 6
49 |Januari 2024 6
50 |Februari 2024 6
51 [|Maret 2024 6
52 |Apr-24 6.25
53 [Mei 2024 6.25
54 (Juni 2024 6.25
55 [Juli 2024 6.25
56 [Agustus 2024 6.25
57 |Sep-24 6
58 [Oktober 2024 6
59 [Nov-24 6
60 | Desember 2024 6

Sumber: www.bi.go.id







1. Uji Deskriptif
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OUTPUT HASIL SPSS 25

Descriptive Statistics

Std.
N Minimum | Maximum | Mean Deviation
IHSG 60 -16.76 9.44 3340 4.06202
Harga Minyak Mentah 60 -54.24 88.38| 2.1747 16.16211
Dunia

Harga Batu Bara 60 -25.99 41.58| 1.7615 12.48995
Harga Emas 60 -5.25 9.60| 1.4073 3.46058
Inflasi 60 -29.98 1.16] -.2908 3.90717
Nilai tukar 60 -9.05 13.67 2128 2.83041
BI Rate 60 3.50 6.25| 4.7333 1.10839
Valid N (listwise) 60

2. Uji normalitas

One-Sample Kolmogorov-Smirnov Test
Unstandardiz
ed Residual

N 60

Normal Parameters®® | Mean .0000000
Std. 2.77009680
Deviation

Most Extreme Absolute 114

Differences Positive A11
Negative -.114

Test Statistic 114

Asymp. Sig. (2-tailed) .051°

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.




3. Uji Normalitas Histogram

Histogram
Dependent Variable: IHSG

Frequency

-2 -1 o

1

Regression Standardized Residual

4. Uji Multikolineritas

Mean = -7 11E-17
Std. Dev.= 0948
M =60

Coefficients”
Collinearity
Statistics
Model Tolerance | VIF
1 Harga Minyak Mentah .838 1.193
Dunia
Harga Batu Bara 812 1.232
Harga Emas .896 1.115
Inflasi 938 1.066
Nilai tukar .862 1.161
BI Rate 788 1.268

a. Dependent Variable: THSG




5. Uji Heterokedasitistas

Coefficients"
Unstandardized |Standardized
Coefficients Coefficients
Std.
Model B Error Beta t Sig.
1 | (Constant) 2.639 1.019 2.590| .012
Harga Minyak Mentah Dunia 011 014 A10] 773 | 443
Harga Batu Bara -.022 018 -.176 -1 227
1.224
Harga Emas .108 .063 235|1.715| .092
Inflasi 075 .055 185|1.380] .173
Nilai_tukar .009 .079 015| .108| .914
BI Rate -.107 210 -.075| -.511| .612
a. Dependent Variable: ABS RES
6. Uli Autokorelasi
Model Summary®
Adjusted R | Std. Error of |  Durbin-
Model R R Square Square the Estimate Watson
1 7317 535 482 2.92269 1.859

a. Predictors: (Constant), Bl Rate, Inflasi, Nilai_tukar, Harga Emas,
Harga Minyak Mentah Dunia, Harga Batu Bara

b. Dependent Variable: THSG




7. Uji Regresi Berganda

Coefficients”
Unstandardized |Standardized
Coefficients Coefficients
Std.
Model B Error Beta t Sig.
1 | (Constant) 1.661 1.876 .885| .380
Harga Minyak Mentah Dunia .046 .026 183]11.790| .079
Harga Batu Bara .055 .034 169]1.630] .109
Harga Emas 134 116 A1411.156| .253
Inflasi 234 101 225|2.327] .024
Nilai_tukar -.816 145 -.568 -1 .000
5.632
BI Rate -311 .387 -.085| -.804| .425
a. Dependent Variable: THSG
8. UjiR2
Model Summary
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 7317 535 482 2.92269

Harga Batu Bara

a. Predictors: (Constant), Bl Rate, Inflasi, Nilai_tukar,
Harga Emas, Harga Minyak Mentah Dunia,




9. UjiT

Coefficients”
Unstandardized |Standardized
Coefficients Coefficients
Std.
Model B Error Beta t Sig.
1 | (Constant) 1.661 1.876 .885| .380
Harga Minyak Mentah Dunia .046 .026 .18311.790| .079
Harga Batu Bara .055 .034 16911.630] .109
Harga Emas 134 116 A1411.156] .253
Inflasi 234 101 22512.327] .024
Nilai_tukar -.816 145 -.568 -1 .000
5.632
BI Rate -311 387 -.085]| -.804| .425
a. Dependent Variable: THSG
10. Uji F
ANOVA?
Sum of
Model Squares df Mean Square F Sig.
1 Regression 520.770 6 86.795| 10.161 .000°
Residual 452.733 53 8.542
Total 973.503 59
a. Dependent Variable: IHSG
b. Predictors: (Constant), BI Rate, Inflasi, Nilai_tukar, Harga Emas,
Harga Minyak Mentah Dunia, Harga Batu Bara
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