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Lampiran 

Lampiran 1. Data Set 

 Data sebelum diolah 

 

 

Tahun Kuartal
GDP (Billion 

Rupiah)
Exchange (Rp) Fix Rate (%) S&P 500 (Point) IHSG (Point)

1 1.958.395,50Rp      9688,33 5,75 1514,512272 4605,307

2 2.036.816,60Rp      9810,00 5,83 1609,7725 4928,826

3 2.103.598,10Rp      10916,67 6,92 1675,314197 4444,625

4 2.057.687,60Rp      11793,33 7,42 1770,447587 4359,209

1 2.058.584,90Rp      11721,33 7,50 1834,434854 4530,166

2 2.137.385,60Rp      11691,00 7,50 1900,372698 4896,350

3 2.207.343,60Rp      11813,33 7,50 1975,953651 5118,924

4 2.161.552,50Rp      12219,67 7,67 2012,037606 5079,779

1 2.158.040,00Rp      12885,00 7,58 2063,454915 5341,600

2 2.238.704,40Rp      13171,00 7,50 2102,029998 5202,099

3 2.312.843,50Rp      14071,67 7,50 2026,091948 4574,741

4 2.272.929,20Rp      13763,33 7,50 2053,169591 4512,584

1 2.264.721,00Rp      13464,00 7,00 1948,323495 4688,507

2 2.355.445,00Rp      13348,33 6,67 2074,992518 4831,005

3 2.429.261,00Rp      13136,33 5,58 2161,358375 5301,540

4 2.385.187,00Rp      13355,67 4,75 2183,29127 5289,719

1 2.378.146,40Rp      13333,67 4,75 2323,949567 5381,179

2 2.473.512,90Rp      13324,33 4,75 2396,213612 5695,466

3 2.552.296,90Rp      13378,67 4,50 2467,722181 5843,855

4 2.508.971,90Rp      13549,67 4,25 2604,981162 6030,613

1 2.498.697,50Rp      13629,00 4,25 2732,577627 6468,608

2 2.603.852,60Rp      14041,67 4,75 2703,157244 6000,815

3 2.684.332,20Rp      14680,00 5,50 2850,988098 5907,140

4 2.638.969,60Rp      14625,00 5,92 2692,000558 5961,877

1 2.625.180,50Rp      14088,33 6,00 2722,07934 6442,182

2 2.735.414,10Rp      14213,33 6,00 2882,890636 6282,868

3 2.818.812,70Rp      14127,33 5,50 2958,589273 6303,307

4 2.769.748,10Rp      14004,00 5,00 3086,44308 6167,751

1 2.703.027,10Rp      14763,33 4,75 3069,303568 5622,726

2 2.589.769,20Rp      14526,67 4,42 2928,750382 4708,726

3 2.720.481,30Rp      14643,33 4,00 3321,615253 5118,140

4 2.709.721,70Rp      14250,00 3,83 3554,334621 5511,199

1 2.684.445,50Rp      14260,00 3,58 3862,562929 6233,331

2 2.773.065,20Rp      14403,33 3,50 4182,505079 5976,976

3 2.816.492,10Rp      14345,00 3,50 4421,156407 6093,659

4 2.846.056,90Rp      14245,00 3,50 4600,955512 6580,742

1 2.819.332,70Rp      14371,00 3,50 4467,020415 6808,112

2 2.924.441,40Rp      14656,67 3,50 4110,200889 7032,476

3 2.977.924,90Rp      14965,00 3,83 3966,937673 7024,583

4 2.988.548,90Rp      15625,83 5,17 3850,869235 6957,576

2019

2020

2021

2022

2013

2014

2015

2016

2017

2018

53 



 Data setelah diolah 

 

 

 

 

Tahun Kuartal
GDP (Billion 

Rupiah)
Exchange (Rp) Fix Rate (%) S&P 500 (Point) IHSG (Point)

1 14,49Rp                    9,18 5,75 7,322848734 8,435

2 14,53Rp                    9,19 5,83 7,383848144 8,503

3 14,56Rp                    9,30 6,92 7,423756007 8,399

4 14,54Rp                    9,38 7,42 7,478987667 8,380

1 14,54Rp                    9,37 7,50 7,514491732 8,419

2 14,58Rp                    9,37 7,50 7,549805303 8,496

3 14,61Rp                    9,38 7,50 7,588806422 8,541

4 14,59Rp                    9,41 7,67 7,606903222 8,533

1 14,58Rp                    9,46 7,58 7,632137 8,583

2 14,62Rp                    9,49 7,50 7,650658822 8,557

3 14,65Rp                    9,55 7,50 7,613864068 8,428

4 14,64Rp                    9,53 7,50 7,62714002 8,415

1 14,63Rp                    9,51 7,00 7,574724536 8,453

2 14,67Rp                    9,50 6,67 7,637712827 8,483

3 14,70Rp                    9,48 5,58 7,678492181 8,576

4 14,68Rp                    9,50 4,75 7,688588774 8,574

1 14,68Rp                    9,50 4,75 7,751023417 8,591

2 14,72Rp                    9,50 4,75 7,781645109 8,647

3 14,75Rp                    9,50 4,50 7,81105081 8,673

4 14,74Rp                    9,51 4,25 7,865180723 8,705

1 14,73Rp                    9,52 4,25 7,913000629 8,775

2 14,77Rp                    9,55 4,75 7,902175718 8,700

3 14,80Rp                    9,59 5,50 7,955420914 8,684

4 14,79Rp                    9,59 5,92 7,898039898 8,693

1 14,78Rp                    9,55 6,00 7,90915133 8,771

2 14,82Rp                    9,56 6,00 7,966548763 8,746

3 14,85Rp                    9,56 5,50 7,992467837 8,749

4 14,83Rp                    9,55 5,00 8,0347746 8,727

1 14,81Rp                    9,60 4,75 8,029205964 8,635

2 14,77Rp                    9,58 4,42 7,98233112 8,457

3 14,82Rp                    9,59 4,00 8,108206465 8,541

4 14,81Rp                    9,56 3,83 8,175923158 8,615

1 14,80Rp                    9,57 3,58 8,259086213 8,738

2 14,84Rp                    9,58 3,50 8,338665647 8,696

3 14,85Rp                    9,57 3,50 8,394156571 8,715

4 14,86Rp                    9,56 3,50 8,434019281 8,792

1 14,85Rp                    9,57 3,50 8,404476891 8,826

2 14,89Rp                    9,59 3,50 8,321227184 8,858

3 14,91Rp                    9,61 3,83 8,285749709 8,857

4 14,91Rp                    9,66 5,17 8,256054177 8,848

2019

2020

2021

2022

2013

2014

2015

2016

2017

2018
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Lampiran 2. Hasil Estimasi 

 

 

 

 

 

 

 

 

 

 

  

  

Regression Statistics

Multiple R 0,873363617

R Square 0,762764008

Adjusted R Square 0,735651323

Standard Error 0,072494254

Observations 40

ANOVA

df SS MS F Significance F

Regression 4 0,591404775 0,147851194 28,13310497 1,66902E-10

Residual 35 0,18393959 0,005255417

Total 39 0,775344364

Coefficients Standard Error t Stat P-value Lower 95% Upper 95% Lower 95,0% Upper 95,0%

Intercept -6,995083235 3,620881342 -1,931873092 0,061502873 -14,34586315 0,355696685 -14,34586315 0,355696685

GDP (Billion Rupiah) 1,423121159 0,37123688 3,833458459 0,000503988 0,669470225 2,176772093 0,669470225 2,176772093

Exchange (Rp) -0,633089466 0,253483007 -2,497561768 0,017356358 -1,147687328 -0,118491605 -1,147687328 -0,118491605

Fix Rate (%) 0,011586387 0,015404907 0,752123128 0,457005596 -0,019687237 0,04286001 -0,019687237 0,04286001

S&P 500 (Point) 0,077920612 0,117342549 0,664043966 0,511013291 -0,160297427 0,316138651 -0,160297427 0,316138651
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Lampiran 3. Biodata Penulis 
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