LAMPIRAN

1. DATA HASIL PENELITIAN

DATA HARGA SAHAM (Y)

Tahun

No Nama Perusahaan 2011 2012 2013 2014 2015
1 | Adaro Energy Thk. (ADRO.JK) 217500 | 1.590,83 | 1.110,00 | 1.120,00 732,08
2 | Dian Swastatika Sentosa Thk (DSSA.JK) 20.087,50 | 13.391,67 | 13.900,00 | 12.598,33 | 12.700,00
3 | Harum Energy Thk. (HRUM.JK) 8.283,33 | 6.433,33 | 3.760,42 | 2.109,58 | 1.094,17
4 | Vale Indonesia Thk. (INCO.JK) 412500 | 2.837,50 | 2.42458 | 3.490,83 | 2.503,33
5 | Indo Tambangraya Megah Tbk. (ITMG.JK) 44.258,33 | 39.179,17 | 31.812,50 | 24.512,50 | 11.616,67
6 | Resource Alam Indonesia Thk. (KKGI.JK) 5.13542 | 4.468,75 | 2.107,92 | 1.491,67 798,75
7 | Medco Energi Internasional Thk. (MEDC.JK) 2.568,75 | 1.857,92 | 2.025,83 | 3.274,17 | 2.140,42
8 | J Resources Asia Pasifik Tbk. (PSAB.JK) 450,00 | 3.908,33 | 3.362,50 | 2.650,00 883,75
9 | Tambang Batubara Bukit Asam Thk. (PTBA.JK) | 19.583,33 | 16.766,67 | 12.908,33 | 11.354,17 | 7.939,58
10 | Petrosea Thk (PTRO.JK) 34.491,67 | 9.137,92 | 1.404,17 | 1.242,92 524,75
11 | Golden Eagle Energy Thk. (SMMT.JK) 648,89 | 1.958,29 | 5.256,25 | 3.513,16 | 1.343,67
12 | Timah (Persero) Tbk. (TINS.JK) 2.336,25 | 1.560,00 | 1.427,50 | 1.399,58 754,58
Mean 12.011,96 | 8.590,87 | 6.791,67 | 5.729,74 | 3.585,98

Max 44.258,33 | 39.179,17 | 31.812,50 | 24.512,50 | 12.700,00

Min 450,00 | 1.560,00 | 1.110,00 | 1.120,00 524,75

Sumber : yahoo.finance.com (diakses 06 Maret 2017), diolah




DATA BI RATE (Xy)

No | Periode Tahun
2011 | 2012 | 2013 | 2014 | 2015
1 Januari | 6,50% | 6,00% | 5,75% | 7,50% | 7,75%
2 Februari | 6,75% | 5,75% | 5,75% | 7,50% | 7,50%
3 Maret 6,75% | 5,75% | 5,75% | 7,50% | 7,50%
4 April 6,75% | 5,75% | 5,75% | 7,50% | 7,50%
5 Mei 6,75% | 5,75% | 5,75% | 7,50% | 7,50%
6 Juni 6,75% | 5,75% | 6,00% | 7,50% | 7,50%
7 Juli 6,75% | 5,75% | 6,50% | 7,50% | 7,50%
8 | Agustus | 6,75% | 5,75% | 7,00% | 7,50% | 7,50%
9 | September | 6,75% | 5,75% | 7,25% | 7,50% | 7,50%
10 | Oktober | 6,50% | 5,75% | 7,25% | 7,50% | 7,50%
11 | November | 6,00% | 5,75% | 7,50% | 7,75% | 7,50%
12 | Desember | 6,00% | 5,75% | 7,50% | 7,75% | 7,50%
Rata-rata 6,58% | 5,77% | 6,48% | 7,54% | 7,52%
Tertinggi 6,75% | 6,00% | 7,50% | 7,75% | 7,75%
Terendah 6,00% | 5,75% | 5,75% | 7,50% | 7,50%

Sumber : www.bi.go.id (diakses 23 Maret 2017), diolah



http://www.bi.go.id/

DATA KURS DOLLAR US TERHADAP RUPIAH (X5)

Bulan Tahun
2011 2012 2013 2014 2015

Januari 9037,38 9109,14 9687,33 12179,65 12579,10
Februari 8912,56 9025,76 9686,65 11935,10 12749,84
Maret 8761,48 9165,33 9709,42 11427,05 13066,82
April 8651,30 9175,50 9724,05 11435,75 12947,76
Mei 8555,80 9290,24 9760,91 11525,94 13140,53
Juni 8564,00 9451,14 9881,53 11892,62 13313,24
Juli 8533,24 9456,59 10073,39 11689,06 13374,79
Agustus 8532,00 9499,84 10572,50 11712,45 13781,75
September | 8765,50 9566,35 11346,24 11890,77 14396,10
Oktober 8895,24 9597,14 11366,90 12144,87 13795,86
Nopember | 9015,18 9627,95 11613,10 12158,30 13672,57
Desember | 9088,48 9645,89 12087,10 12438,29 13854,60
Rata-rata | 8776,01 9384,24 10459,09 11869,15 13389,41
Tertinggi | 9088,48 9645,89 12087,10 12438,29 14396,10
Terendah | 8532,00 9025,76 9686,65 11427,05 12579,10

Sumber : www.ortax.org (diakses 23 Maret 2017), diolah



http://www.ortax.org/

2. HASIL UJI ASUMSI KLASIK

UJI NORMALITAS

One-Sample Kolmogorov-Smirnov Test

Bl Rate Kurs Harga Saham
N 12 12 12
Normal Mean 6.7792 10775.5817 7342.0425
Parameters™” Std. Deviation 12332 372.39413 8602.10341
Most Extreme Absolute .253 240 .303
Differences Positive 240 240 303
Negative -.253 -.182 -.243
Kolmogorov-Smirnov Z 877 831 1.051
Asymp. Sig. (2-tailed) 426 494 220
a. Test distribution is Normal.
b. Calculated from data.
UJI MULTIKOLINIERITAS
Coefficients®
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error | Beta T Sig. Tolerance VIF
1 (Constant) 18737.492 | 4411.187 4.248 .051
Bl Rate -1471.514 | .637 -1.031 -4.138 | .054 .842 1.187
Kurs -.373 .238 -.391 -1.570 | .257 .842 1.187

UJI HETEROKEDASTISITAS

Scatterplot

Dependent Variable: Harga Saham
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UJI AUTOKORELASI

Model Summary®

Std. Error of the

Model R R Square Adjusted R Square  |Estimate Durbin-Watson

1 311% |.097 .065 9560.82403 2.207

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

b. Dependent Variable: Harga Saham

UJI HOMOGENITAS

Test of Homogeneity of Variances

Harga Saham

Levene Statistic dfl df2 Sig.

1.878 3 9 .212




3. HASIL UJI REGRESI BERGANDA

Coefficients®

Model Unstandardized Coefficients Standardized T Sig. Collinearity Statistics
Coefficients
B Std. Error Beta Tolerance VIE
(Constant) 18299,104 4297,627 4,258 ,051
1 Bl Rate 19553,379 10590,586 ,464 1,846 ,206 ,321 3,114
Kurs Dollar -2,247 ,426 -1,326 -5,273 ,034 ,321 3,114

a. Dependent Variable: Harga Saham




4. HASIL PENGUJIAN HIPOTESIS

HASIL UJI F
ANOVA?
Model Sum of Df Mean Square F Sig.
Squares
Regression | 38738166,683 2 19369083,341 | 23,621 ,041°
Residual 1639967,643 2 819983,821
Total 40378134,326 4
a. Dependent Variable: Harga Saham
b. Predictors: (Constant), Kurs Rupiah, Bl Rate
HASILUJI'T

Coefficients®

Model Unstandardized Standardized T Sig. Collinearity Statistics
Coefficients Coefficients
B Std. Error Beta Tolerance | VIF
(Constant) 18299,104 | 4297,627 4,258 ,051
1 BlRate 195530,379 | 105907,586 | ,464 1,846 ,206 ,321 3,114
Kurs Dollar -2,247 426 -1,326 -5,273 ,034 | ,321 3,114

a. Dependent Variable: Harga Saham

HASIL UJI KOEFISIEN DETERMINASI (R?)

Model Summary®

Model R R Square Adjusted R | Std. Error of the | Durbin-Watson
Square Estimate
1 ,979% ,959 ,919 905,52958 1,545

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

b. Dependent Variable: Harga Saham
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