
 

 
 

Lampiran 01.Data Kurs, harga minyak dunia, harga emas dunia, IHSG di 

Bursa Efek Indonesia Tahun 2016-2019. 

 

Kurs (X1), harga minyak 

dunia(X2)harga emas Dunia (X3), 

IHSG (Y) 

2016 2017 2018 2019 
    

13829 33.62 1072.7 4615.16 

13631 33.75 1122 4770.96 

13300 38.34 1240 4845.37 

13134 45.92 1232.1 4838.58 

13126 49.1 1296.5 4796.87 

13603 48.33 1216.25 5016.65 

13106 41.6 1331.75 5215.99 

13015 44.7 1348.85 5386.08 

13203 48.24 1305.7 5364.8 

12945 46.86 1318.65 5422.54 

12971 49.44 1284.4 5148.91 

13514 53.72 1168.75 5296.71 

13418 52.81 1148.65 5294.1 

13282 54.01 1210 5386.69 

13294 50.6 1246.05 5568.11 

13257 49.33 1246.25 5685.3 

13249 48.32 1255.8 5738.15 

13244 46.04 1266.15 5829.71 

13258 50.17 1235.2 5840.94 

13251 47.23 1267.05 5864.06 

13278 51.67 1318.4 5900.85 

13432 54.38 1273.1 6005.78 

13524 57.4 1279.25 5952.14 

13459 60.42 1277.25 6355.65 

13474 64.73 1318.8 6605.63 

13335 61.64 1341.1 6597.22 

13724 64.94 1311.25 6188.99 

13681 68.57 1336.6 5994.6 

13866 67.04 1309.2 5983.59 

13803 74.15 1299.15 5799.24 

14259 68.76 1249 5936.44 

14370 69.8 1222.75 6018.46 

14693 73.25 1201.7 5976.55 

14830 65.31 1185.3 5831.65 



 

 
 

15119 50.93 1223.25 6056.12 

14181 45.41 1231.05 6194.5 

14393 53.79 1287.2 6532.97 

13908 57.22 1320.75 6443.35 

14040 60.14 1309.95 6468.75 

14160 63.91 1291.9 6455.35 

14174 53.5 1281.8 6209.12 

14160 58.47 1313.95 6358.63 

14046 58.58 1390.05 6390.5 

14028 55.1 1406.4 6328.47 

14119 54.07 1523.35 6169.1 

14125 54.18 1466.1 6228.32 

13995.67 55.17 1509.85 6011.83 

14051.39 61.06 1457.5 6299.54 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 
 

Lampiran 02. Deskripsi Data  

 

Descriptive Statistics 

 N Minimu

m 

Maximu

m 

Mean Std. 

Deviation 

X1 48 12945.00 15119.00 
13705.376

2 
513.25025 

X2 48 33.62 74.15 54.4942 9.39173 

X3 48 1072.70 1523.35 1286.4323 88.82861 

Y 48 4615.16 6605.63 5817.0629 539.72079 

Valid N 

(listwise) 
48 

    

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 
 

Lampiran 03. Hasil Output SPSS 20.0 for windows Uji Asumsi Klasik 

(1) Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardiz

ed Residual 

N 48 

Normal Parametersa,b 

Mean 0E-7 

Std. 

Deviation 

339.4050010

6 

Most Extreme 

Differences 

Absolute .116 

Positive .116 

Negative -.078 

Kolmogorov-Smirnov Z .807 

Asymp. Sig. (2-tailed) .534 

a. Test distribution is Normal. 

b. Calculated from data. 

(2) Uji Hetereoskedastisitas 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. 

B Std. Error Beta 

1 

(Constant) 628.322 782.818  .803 .426 

X1 -.037 .054 -.115 -.677 .502 

X2 2.536 3.068 .145 .827 .413 

X3 .025 .286 .013 .086 .932 

a. Dependent Variable: abs_res 

 



 

 
 

(3) Uji T dan Multikolinieritas 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Correlations Collinearity 

Statistics 

B Std. 

Error 

Beta Zero-

order 

Partia

l 

Part Tole

ranc

e 

VIF 

1 

(Constant

) 

2662.34

0 

1632.69

1 

 
1.631 .110 

     

X1 .301 .113 .286 2.656 .011 .498 .372 .252 .773 1.294 

X2 23.311 6.398 .406 3.643 .001 .641 .481 .345 .725 1.379 

X3 2.396 .597 .394 4.010 .000 .512 .517 .380 .930 1.076 

a. Dependent Variable: Y 

 

(4) Uji Determinasi R dan Autokorelasi 

 

Model Summaryb 

Mode

l 

R R 

Squar

e 

Adjuste

d R 

Square 

Std. Error 

of the 

Estimate 

Change Statistics Durbin

-

Watso

n 

R 

Square 

Change 

F 

Change 

df1 df2 Sig. F 

Change 

1 .778a .605 .578 
350.7848

5 
.605 22.421 3 44 .000 .394 

 

 

 

 



 

 
 

Lampiran 04. Hasil Output Perhitungan SPSS 20.0 for Windows Analisis 

Regresi Linier Berganda 

 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. 

B Std. Error Beta 

1 

(Constant) 2662.340 1632.691 
  

1.631 
.110 

X1 .301 .113 .286 2.656 .011 

X2 23.311 6.398 .406 3.643 .001 

X3 2.396 .597 .394 4.010 .000 

 

 

Uji F 

ANOVAa 

Model Sum of 

Squares 

Df Mean 

Square 

F Sig. 

1 

Regressio

n 
8276830.271 3 

2758943.42

4 

22.42

1 
.000b 

Residual 5414200.473 44 123050.011   

Total 
13691030.74

4 
47 

   

a. Dependent Variable: Y 

b. Predictors: (Constant), X3, X1, X2 
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