LAMPIRAN



Lampiran 1, Data Variabel

Data Variabel Periode bulan Januari
tahun 2009 — bulan Desember tahun 2013

PERIODE | INFLASI KURS | BIRATE IHSG
Jan-09 9.17 | 11355 8.75 1333
Feb-09 8.60 | 11980 8.25 1285
Mar-09 7.92 | 11575 7.75 1434
Apr-09 7.31| 10713 7.50 1723
May-09 6.04 | 10340 7.25 1917
Jun-09 3.65 | 10225 7.00 2027
Jul-09 2.71 9920 6.75 2323
Aug-09 2.75 | 10060 6.50 2342
Sep-09 2.83 9681 6.50 2468
Oct-09 2.57 | 9545 6.50 2368
Nov-09 2.41 9480 6.50 2416
Dec-09 2.78 | 9400 6.50 2534
Jan-10 3.72 9365 6.50 2611
Feb-10 3.81 9335 6.50 2549
Mar-10 3.43 9115 6.50 2777
Apr-10 3.91 9012 6.50 2971
May-10 4.16 | 9180 6.50 2797
Jun-10 5.05 9083 6.50 2914
Jul-10 6.22 8952 6.50 3068
Aug-10 6.44 | 9041 6.50 3082
Sep-10 580 | 8924 6.50 3501
Oct-10 5.67 | 8928 6.50 3635
Nov-10 6.33 9013 6.50 3531
Dec-10 6.96 | 8991 6.50 3704
Jan-11 7.02 9057 6.50 3409
Feb-11 6.84 | 8823 6.75 3470
Mar-11 6.65 8709 6.75 3679
Apr-11 6.16 | 8574 6.75 3820
May-11 598 | 8537 6.75 3837
Jun-11 5.54 | 8597 6.75 3889
Jul-11 4.61 8508 6.75 4131
Aug-11 4.79 | 8578 6.75 3842
Sep-11 4.61 8823 6.75 3549
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Oct-11 4.42 8835 6.50 3791
Nov-11 4.15 9170 6.00 3715
Dec-11 3.79 | 9068 6.00 3822
Jan-12 3.65 9000 6.00 3942
Feb-12 3.56 | 9085 5.75 3985
Mar-12 3.97 | 9180 5.75 4122
Apr-12 450 | 9190 5.75 4181
May-12 4.45 9565 5.75 3833
Jun-12 4.53 9480 5.75 3956
Jul-12 4.56 | 9485 5.75 4142
Aug-12 4.58 | 9560 5.75 4060
Sep-12 4.31 9588 5.75 4263
Oct-12 4.61 9615 5.75 4350
Nov-12 4.32 9605 5.75 4276
Dec-12 430 | 9670 5.75 4317
Jan-13 4.57 | 9698 5.75 4454
Feb-13 5.31 9667 5.75 4796
Mar-13 590 | 9719 5.75 4941
Apr-13 5.57 | 9722 5.75 5034
May-13 5.47 | 9802 5.75 5069
Jun-13 590 | 9929 6.00 4819
Jul-13 8.61 | 10278 6.50 4610
Aug-13 8.79 | 10924 7.00 4195
Sep-13 8.40 | 11613 7.25 4316
Oct-13 8.32 | 11234 7.25 4511
Nov-13 8.37 | 11977 7.50 4256
Dec-13 8.38 | 12189 7.50 4274
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Lampiran 2, Output SPSS 21

One-Sample Kolmogorov-Smirnov Test

Unstandardized
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Residual
N 59
Normal Parameters®” Mean 10000000
Std. Deviation 3.67755351
Absolute .156
Most Extreme Differences  Positive .095
Negative -.156
Kolmogorov-Smirnov Z 1.196
Asymp. Sig. (2-tailed) 114
a. Test distribution is Normal.
b. Calculated from data.
Coefficients®
Model Unstandardized Coefficients Standardized t Sig. Collinearity Statistics
Coefficients
B Std. Error Beta Tolerance VIF
(Constant) -2.031 5.787 -.351 727
INFLASI .148 .365 .047 406 .686 .613 1.632
! RMFX -1.656 212 -.749 -7.798 .000 .880 1.136
BIRATE 496 1.033 .053 .480 .633 .660 1.515

a. Dependent Variable: RMIDX




Coefficients?

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.567 3.761 -.151 .881
INFLASI -.169 .237 -.121 -.713 479
! RMFX 171 .138 175 1.241 .220
BIRATE .647 671 157 .964 .339
a. Dependent Variable: ABSRes
Model Summary”
Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 7442 .553 .529 3.776518818 1.972
a. Predictors: (Constant), BIRATE, RMFX, INFLASI
b. Dependent Variable: RMIDX
ANOVA?
Model Sum of Squares df Mean Square F Sig.
Regression 970.573 3 323.524 22.684 .000°
1 Residual 784.415 55 14.262
Total 1754.988 58

a. Dependent Variable: RMIDX
b. Predictors: (Constant), BIRATE, RMFX, INFLASI




