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PERIODE 

HARGA 

MINYAK 

DUNIA 

KURS INFLASI 

SUKU 

BUNGA 

SBI 

IHSG 

Januari-2019 53,84 14.072  2,82 6,00 6.532,96 

Februari-2019 57,21 14.062  2,57 6,00 6.443,34 

Maret-2019 60,19 14.244  2,48 6,00 6.468,75 

April-2019 63,83 14.215  2,83 6,00 6.455,35 

Mei-2019 53,49 14.385  3,32 6,00 6.209,11 

Juni-2019 58,20 14.141  3,28 6,00 6.358,62 

Juli-2019 58,53 14.026  3,32 5,75 6.390,50 

Agustus-2019 55,07 14.237  3,49 5,50 6.328,47 

September-2019 54,09 14.174  3,39 5,25 6.169,10 

Oktober-2019 54,02 14.008  3,13 5,00 6.228,31 

Nopember-2019 58,12 14.102  3,00 5,00 6.011,83 

Desember-2019 61,14 13.901  2,72 5,00 6.229,53 

Januari-2020 51,58 13.662  2,68 5,00 5.940,04 

Februari-2020 44,83 14.234  2,98 4,75 5.452,70 

Maret-2020 20,51 16.367  2,96 4,50 4.538,93 

April-2020 19,23 15.157  2,67 4,50 4.716,40 

Mei-2020 35,57 14.733  2,19 4,50 4.753,61 

Juni-2020 39,27 14.302  1,96 4,25 4.905,39 

Juli-2020 40,10 14.653  1,54 4,00 5.149,62 

Agustus-2020 42,61 14.554  1,32 4,00 5.238,48 

September-2020 40,05 14.918  1,42 4,00 4.870,03 

Oktober-2020 35,64 14.690  1,44 4,00 5.128,22 

Nopember-2020 45,20 14.128  1,59 3,75 5.612,41 

Desember-2020 48,35 14.105  1,68 3,75 5.979,07 

Januari-2021 52,16 14.084  1,55 3,75 5.862,35 

Februari-2021 61,55 14.229  1,38 3,50 6.241,79 

Maret-2021 59,19 14.572  1,37 3,50 5.985,52 
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April-2021 63,50 14.468  1,42 3,50 5.995,61 

Mei-2021 66,31 14.310  1,68 3,50 5.947,46 

Juni-2021 73,52 14.496  1,33 3,50 5.985,48 

Juli-2021 73,93 14.491  1,52 3,50 6.070,03 

Agustus-2021 68,43 14.374  1,59 3,50 6.150,29 

September-2021 75,22 14.307  1,60 3,50 6.286,94 

Oktober-2021 83,50 14.199  1,66 3,50 6.591,34 

Nopember-2021 66,14 14.340  1,75 3,50 6.533,93 

Desember-2021 75,33 14.269  1,87 3,50 6.581,48 

Januari-2022 89,16 14.381  2,18 3,50 6.631,15 

Februari-2022 96,13 14.371  2,06 3,50 6.888,17 

Maret-2022 100,53 14.349  2,64 3,50 7.071,44 

April-2022 104,59 14.418  3,47 3,50 7.228,91 

Mei-2022 114,38 14.544  3,55 3,50 7.148,97 

Juni-2022 107,76 14.848  4,35 3,50 6.911,58 

Juli-2022 101,31 14.958  4,94 3,50 6.951,12 

Agustus-2022 90,09 14.875  4,69 3,75 7.178,58 

September-2022 79,91 15.247  5,95 4,25 7.040,79 

Oktober-2022 86,54 15.542  5,42 4,75 7.098,89 

Nopember-2022 80,48 15.737  5,51 5,25 7.081,31 

Desember-2022 80,16 15.731  5,71 5,50 6.850,61 

Januari-2019 53,84 14.072  2,82 6,00 6.532,96 

Februari-2019 57,21 14.062  2,57 6,00 6.443,34 

Maret-2019 60,19 14.244  2,48 6,00 6.468,75 

April-2019 63,83 14.215  2,83 6,00 6.455,35 

Mei-2019 53,49 14.385  3,32 6,00 6.209,11 

Juni-2019 58,20 14.141  3,28 6,00 6.358,62 

Juli-2019 58,53 14.026  3,32 5,75 6.390,50 

Agustus-2019 55,07 14.237  3,49 5,50 6.328,47 

September-2019 54,09 14.174  3,39 5,25 6.169,10 
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Oktober-2019 54,02 14.008  3,13 5,00 6.228,31 

Nopember-2019 58,12 14.102  3,00 5,00 6.011,83 

Desember-2019 61,14 13.901  2,72 5,00 6.229,53 

Januari-2020 51,58 13.662  2,68 5,00 5.940,04 

Februari-2020 44,83 14.234  2,98 4,75 5.452,70 

Maret-2020 20,51 16.367  2,96 4,50 4.538,93 

April-2020 19,23 15.157  2,67 4,50 4.716,40 

Mei-2020 35,57 14.733  2,19 4,50 4.753,61 

Juni-2020 39,27 14.302  1,96 4,25 4.905,39 

Juli-2020 40,10 14.653  1,54 4,00 5.149,62 

Agustus-2020 42,61 14.554  1,32 4,00 5.238,48 

September-2020 40,05 14.918  1,42 4,00 4.870,03 

Oktober-2020 35,64 14.690  1,44 4,00 5.128,22 

Nopember-2020 45,20 14.128  1,59 3,75 5.612,41 

Desember-2020 48,35 14.105  1,68 3,75 5.979,07 

Januari-2021 52,16 14.084  1,55 3,75 5.862,35 

Februari-2021 61,55 14.229  1,38 3,50 6.241,79 

Maret-2021 59,19 14.572  1,37 3,50 5.985,52 

April-2021 63,50 14.468  1,42 3,50 5.995,61 

Mei-2021 66,31 14.310  1,68 3,50 5.947,46 

Juni-2021 73,52 14.496  1,33 3,50 5.985,48 

Juli-2021 73,93 14.491  1,52 3,50 6.070,03 

Agustus-2021 68,43 14.374  1,59 3,50 6.150,29 

September-2021 75,22 14.307  1,60 3,50 6.286,94 

Oktober-2021 83,50 14.199  1,66 3,50 6.591,34 

Nopember-2021 66,14 14.340  1,75 3,50 6.533,93 

Desember-2021 75,33 14.269  1,87 3,50 6.581,48 

Januari-2022 89,16 14.381  2,18 3,50 6.631,15 

Februari-2022 96,13 14.371  2,06 3,50 6.888,17 

Maret-2022 100,53 14.349  2,64 3,50 7.071,44 
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April-2022 104,59 14.418  3,47 3,50 7.228,91 

Mei-2022 114,38 14.544  3,55 3,50 7.148,97 

Juni-2022 107,76 14.848  4,35 3,50 6.911,58 

Juli-2022 101,31 14.958  4,94 3,50 6.951,12 

Agustus-2022 90,09 14.875  4,69 3,75 7.178,58 

September-2022 79,91 15.247  5,95 4,25 7.040,79 

Oktober-2022 86,54 15.542  5,42 4,75 7.098,89 

Nopember-2022 80,48 15.737  5,51 5,25 7.081,31 

Desember-2022 80,16 15.731  5,71 5,50 6.850,61 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

HARGA MINYAK 

DUNIA (X1) 

48 19.23 114.38 64.5935 22.10879 

KURS (X2) 48 13662.00 16367.01 14504.3766 523.33650 

INFLASI (X3) 48 1.32 5.95 2.7077 1.27822 

SUKU BUNGA SBI (X4) 48 3.50 6.00 4.3490 .91782 

IHSG (Y) 48 4538.93 7228.91 6175.5106 713.99566 

Valid N (listwise) 48     

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .942a .888 .877 .04258 

a. Predictors: (Constant), SUKU BUNGA SBI (X4), KURS (X2), 

HARGA MINYAK DUNIA (X1), INFLASI (X3) 

b. Dependent Variable: IHSG (Y) 
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ANOVA
a
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .616 4 .154 84.907 .000b 

Residual .078 43 .002   

Total .694 47    

a. Dependent Variable: IHSG (Y) 

b. Predictors: (Constant), SUKU BUNGA SBI (X4), KURS (X2), HARGA MINYAK DUNIA (X1), 

INFLASI (X3) 

Coefficients
a
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 14.997 2.474  6.062 .000 

HARGA MINYAK 

DUNIA (X1) 

.005 .000 .895 10.930 .000 

KURS (X2) -.707 .256 -.204 -2.764 .008 

INFLASI (X3) .015 .010 .163 1.597 .118 

SUKU BUNGA SBI (X4) .031 .011 .235 2.796 .008 

a. Dependent Variable: IHSG (Y) 
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One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 48 

Normal Parametersa,b Mean .0000000 

Std. Deviation .04072528 

Most Extreme Differences Absolute .113 

Positive .052 

Negative -.113 

Test Statistic .113 

Asymp. Sig. (2-tailed) .164c 

Monte Carlo Sig. (2-tailed) Sig. .535d 

99% Confidence Interval Lower Bound .522 

Upper Bound .548 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. Based on 10000 sampled tables with starting seed 299883525. 

Coefficients
a
 

Model Collinearity Statistics 

Tolerance VIF 

1 HARGA MINYAK 

DUNIA (X1) 

.390 2.564 

KURS (X2) .478 2.093 

INFLASI (X3) .251 3.987 

SUKU BUNGA SBI 

(X4) 

.369 2.708 

a. Dependent Variable: IHSG (Y) 
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Coefficients
a
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1770.630 934.720  1.894 .065 

HARGA MINYAK 

DUNIA (X1) 

-2.452 1.520 -.366 -1.613 .114 

KURS (X2) -.082 .058 -.289 -1.416 .164 

INFLASI (X3) 64.647 32.719 .558 1.976 .055 

SUKU BUNGA SBI (X4) -98.413 37.376 -.610 -1.733 .092 

a. Dependent Variable: Abs_RES 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .942a .888 .877 .04258 1.778 

a. Predictors: (Constant), SUKU BUNGA SBI (X4), KURS (X2), HARGA 

MINYAK DUNIA (X1), INFLASI (X3) 

b. Dependent Variable: IHSG (Y) 
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