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LAMPIRAN-LAMPIRAN 

 

1. Hasil Uji Asumsi Klasik 

 

a. Hasil Uji Normalitas 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 
One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 
Residual 

N 36 

Normal Parameters
a,b

 
Mean ,0000000 
Std, Deviation ,02744118 

Most Extreme Differences 
Absolute ,107 
Positive ,107 
Negative -,091 

Kolmogorov-Smirnov Z ,639 
Asymp, Sig, (2-tailed) ,808 
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b. Hasil Uji Multikolinieritas 

Coefficients
a
 

Model Correlations Collinearity Statistics 

Partial Part Tolerance VIF 

1 

(Constant)     

SBIS -,075 -,030 ,503 1,987 

KURS -,740 -,432 ,277 3,616 

JUB ,856 ,651 ,268 3,727 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

a, Dependent Variable: ISSI 
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c. Hasil Uji Heterokedastisitas 

 

Coefficients
a
 

Model Unstandardized Coefficients Standardized 
Coefficients 

t Sig, Correlations 

B Std, Error Beta Zero-order 

1 

(Constant) 
-,013 ,700  -,018 ,986  

SBIS 
,129 ,725 ,044 ,178 ,860 ,140 

KURS 
,069 ,136 ,169 ,511 ,613 ,049 

JUB 
-,041 ,074 -,185 -,550 ,586 -,078 

 

 

d. Hasil Uji Autokorelasi 

 

Model Summary
b
 

Model Change Statistics Durbin-Watson 

df2 Sig, F Change 

1 33
a
 ,007 1,821 

Sumber: data diolah menggunakan SPSS 21 

a, Predictors: (Constant), LAG_RES 

b, Dependent Variable: Unstandardized Residual 
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e. Hasil Uji Signifikasi Parsial ( Uji Statistik t) 

Coefficients
a
 

Model Unstandardized Coefficients Standardized 
Coefficients 

t Sig, 

B Std, Error Beta 

1 

(Constant) 7,347 1,212  6,062 ,000 

SBIS -,533 1,255 -,042 -,425 ,674 

KURS -1,460 ,235 -,821 -6,217 ,000 

JUB 1,208 ,129 1,257 9,371 ,000 

 

 

f. Uji Signifikasi Simultan (Uji F) 

ANOVA
a
 

Model Sum of Squares df Mean Square F Sig, 

1 

Regression ,144 3 ,048 58,411 ,000
b
 

Residual ,026 32 ,001   

Total ,171 35    

 

g. Uji Koefisien Determinasi (R
2
) 

 

Model Summary
b
 

Model R R Square Adjusted R 
Square 

Std, Error of 
the Estimate 

Change Statistics 

R Square 
Change 

F Change df1 

1 ,920
a
 ,846 ,831 ,0286987 ,846 58,411 3 
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Tahun Bulan 

Sertifikat Bank Indonesia 

Syariah (SBIS) 

(%) 

Nilai Tukar 

(Kurs) 

(Rupiah) 

Jumlah Uang 

Beredar (JUB) 

(Milyar) 

Indeks Saham 

Syariah 

Indonesia 

(ISSI) 

(Point) 

2016 Januari 6,6500 13.846 4.498.361,2800 144.883 

  Februari 6,5500 13.395 4.521.951,2000 151.147 

  Maret 6,6000 13.276 4.561.872,5200 151.147 

  April 6,6000 13.204 4.581.877,8700 157.460 

  Mei 6,6000 13.615 4.614.061,8200 156.351 

  Juni 6,4000 13.180 4.737.451,2300 165.941 

  Juli  6,4000 13.094 4.730.379,6800 173.745 

  Agustus 6,4000 13.300 4.746.026,6800 178.665 

  September 6,1500 12.998 4.737.630,7600 176.929 

  Oktober 5,9000 13.051 4.778.478,8900 179.221 

  November  5,9000 13.563 4.868.651,1600 169.997 

  Desember 5,9000 13.436 5.004.976,7900 172.770 

2017 Januari 5,9000 13.343 4.936.881,9900 172.298 

  Februari 5,9051 13.347 4.942.919,7600 174.745 

  Maret 5,9491 13.321 5.017.643,5500 18.4920 

  April 5,9713 13.321 5.033.780,2900 184.691 

  Mei 5,9747 13.319 5.125.383,7900 183.122 

  Juni 5,9753 13.323 5.225.165,7600 185.217 

  Juli  5,9394 13.351 5.178.078,7500 184.543 

  Agustus 5,5500 13.351 5.219.647,6300 18.1610 

  September 5,2049 13.492 5.254.138,5100 186.850 

  Oktober 5,2246 13.572 5.284.320,1600 184.229 

  November  5,2184 13.514 5.321.431,7700 185.852 

  Desember 5,2089 13.548 5.419.165,0500 189.860 

2018 Januari 5,1998 13.413 5.351.684,6700 197.464 

  Februari 5,1877 13.707 5.351.650,3300 195.728 

  Maret 5,1904 13.756 5.395.825,0400 183.589 

  April 5,1839 13.877 5.409.088,8100 18.9320 

  Mei 5,3256 13.951 5.435.082,9300 177.210 

  Juni 5,8417 14.404 5.534.149,8300 173.254 
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  Juli  6,0458 14.413 5.507.791,7500 176.751 

  Agustus 6,3525 14.711 5.529.451,8100 178.562 

  September 6,6142 14.929 5.606.779,8900 176.728 

  Oktober 6,6390 15.227 5.667.512,1000 174.142 

  November  6,8705 14.339 5.670.975,2400 178.222 

  Desember 6,8878 14.481 5.760.046,2000 183.998 
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