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LAMPIRAN 

 

Data Dow Jones Industrial Average 

 

Bulan 

Dow Jones Industrial Average 

2019 2020 2021 

Januari 349.245.389,9 385.694.809,5 420.356.332,4 

Februari 364.378.960 364.370.222,4 440.476.948,8 

Maret 369.094.759,8 357.249.708 478.892.106 

April 378.816.003 360.925.299 489.152.834 

Mei 354.110.620,8 369.958.828,3 492.907.898,8 

Juni 375.724.435 366.026.638,4 500.113.882,5 

Juli 376.422.151,2 384.003.489,6 505.166.896,2 

Agustus 374.398.510,4 413.941.528 504.420.813,5 

September 381.949.817,7 412.280.428 484.306.495,2 

Oktober 379.512.699,4 387.453.392 507.384.067,4 

November 395.524.881 417.608.437,6 493.806.870,4 

Desember 396.113.547,2 429.714.979,2 517.820.775 

Sumber : Data yang diolah 2022 

 

Data Nilai Tukar 

 

Bulan  

Nilai Tukar 

2019 2020 2021 

Januari 13.970 13.650 14.020 

Februari 14.060 14.340 14.240 

Maret 14.235 16.300 14.520 

April 14.245 14.825 14.440 

Mei 14.270 14.575 14.275 

Juni 14.125 14.180 14.495 

Juli 14.012 14.530 14.460 

Agustus 14.180 14.560 14.265 

September 14.190 14.840 14.310 

Oktober 14.032 14.620 14.165 

November 14.100 14.090 14.320 

Desember 13.880 14.040 14.250 

Sumber : Data yang diolah 2022 
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Data Harga Minyak Mentah Dunia 

 

Bulan 

Harga Minyak Mentah Dunia 

2019 2020 2021 

Januari 751.446,3 734.233,5 731.844 

Februari 804.513,2 820.534,8 875.760 

Maret 856.092,9 980.282 859.003,2 

April 910.397,95 947.465,75 918.095,2 

Mei 763.445 779.762,5 946.718 

Juni 825.888,75 829.104,6 1.064.947,65 

Juli 820.822,96 851.167,4 1.069.317 

Agustus 781.318 802.256 987.280,65 

September 793.362,9 829.704,4 1.073.679,3 

Oktober 760.253,76 792.111,6 1.183.769,05 

November 777.897 777.345,3 947.697,6 

Desember 856.118,4 865.987,2 1.071.742,5 

Sumber : Data yang diolah 2022 

 

Data Harga Saham 

 

Bulan 

Harga Saham 

2019 2020 2021 

Januari 340.309,2 341.659,5 301.009,4 

Februari 337.721,2 315.623,4 325.668,8 

Maret 340.358,85 284.761 327.426 

April 331.908,5 291.756 303.817,6 

Mei 335.202,3 282.463,5 316.191,25 

Juni 359.763,75 281.614,8 299.611,65 

Juli 383.228,2 270.403,3 323.181 

Agustus 404.413,6 276.785,6 339.364,35 

September 387.812,7 245.898,8 363.474 

Oktober 367.919,04 238.306 372.397,85 

November 354.192 301.807,8 401.962,4 

Desember 359.075,6 315.057,6 413.107,5 

Sumber : Data yang diolah 2022 
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1.1.1 Uji Normalitas 

A. One-Sample Kolmogorov-Smirnov Test 

Tabel 4.10 

Uji Normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardize

d Residual 

N 36 

Normal Parameters
a,b

 Mean ,0000000 

Std. Deviation 34990,954477

86 

Most Extreme 

Differences 

Absolute ,139 

Positive ,139 

Negative -,072 

Test Statistic ,139 

Asymp. Sig. (2-tailed) ,076
c
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

B. Histogram 
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C. P-Plot 

 
 

1.1.2 Uji Heteroskedastisitas 

A. Scatterplot

 

 



89 
 

B. Coefficients 

 

 

Coefficients
a
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 164834,301 54149,878  3,044 ,005 

TRANS_X1 ,000 ,000 ,275 1,491 ,146 

TRANS_X2 ,009 ,053 ,033 ,172 ,864 

TRANS_X3 -19,297 9,775 -,343 -1,974 ,057 

a. Dependent Variable: TRANS_Y 

 

1.1.3 Uji Multikolinearitas 

 

Model t Sig. 

Collinearity Statistics 

Tolerance VIF 

1 (Constant) 4,821 ,000   

Dow Jones Industrial 

Average 

-,871 ,390 ,393 2,548 

Harga Minyak Mentah 

Dunia 

2,089 ,045 ,360 2,779 

Kurs Rupiah -3,809 ,001 ,773 1,294 

 

1.1.4 Uji Autokorelasi 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,582
a
 ,339 ,277 36594,41613 ,707 

a. Predictors: (Constant), Kurs Rupiah, Dow Jones Industrial Average, Harga 

Minyak Mentah Dunia 

b. Dependent Variable: Harga Saham 

 



90 
 

1.2 Uji Hipotesis 

1.2.1 Analisis Regresi Linear Sederhana 

A. Dow Jones Industrial Average 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 266186,789 54814,694  4,856 ,000 

Dow Jones 

Industrial Average 

,000 ,000 ,194 1,151 ,258 

a. Dependent Variable: Harga Saham 

 

 

B. Harga Minyak Mentah Dunia 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 271123,455 56733,560  4,779 ,000 

Harga Minyak 

Mentah Dunia 

,066 ,064 ,173 1,024 ,313 

a. Dependent Variable: Harga Saham 

 

C. Kurs Rupiah 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1012234,417 221435,860  4,571 ,000 

Kurs 

Rupiah 

-47,721 15,454 -,468 -

3,088 

,004 

a. Dependent Variable: Harga Saham 
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1.2.2 Analisis Regresi Linear Berganda 

 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 ,582
a
 ,339 ,277 36594,41613 

a. Predictors: (Constant), Kurs Rupiah, Dow Jones Industrial 

Average, Harga Minyak Mentah Dunia 

 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1135716,638 235582,363  4,821 ,000 

Dow Jones 

Industrial Average 

,000 ,000 -,200 -,871 ,390 

Harga Minyak 

Mentah Dunia 

,191 ,091 ,500 2,089 ,045 

Kurs Rupiah -63,481 16,665 -,623 -

3,809 

,001 

a. Dependent Variable: Harga Saham 

 

 

ANOVA
a
 

Model 

Sum of 

Squares df Mean Square F Sig. 

1 Regression 22001036239,

976 

3 7333678746,6

59 

5,476 ,004
b
 

Residual 42852841334,

515 

32 1339151291,7

04 
  

Total 64853877574,

491 

35 
   

a. Dependent Variable: Harga Saham 

b. Predictors: (Constant), Kurs Rupiah, Dow Jones Industrial Average, Harga Minyak 

Mentah Dunia 
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Tabel Uji T 
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Tabel Uji F 
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