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LAMPIRAN 
 

 

Lampiran 1 : Data Time Series 
 

No Periode Inflasi 

(%) 

Kurs 

(USD) 

Suku Bunga 

SBI (%) 

JUB 

(Milyar) 

1 Januari 2015 6,96 12.625 7,75 918.079,49 

2 Februari 2015 6,29 12.863 7,5 927.847,53 

3 Maret 2015 6,38 13.084 7,5 957.580,46 

4 April 2015 6,79 12.937 7,5 959.376,46 

5 Mei 2015 7,15 13.211 7,5 980.915,30 

6 Juni 2015 7,26 13.332 7,5 1.039.517,98 

7 Juli 2015 7,26 13.481 7,5 1.031.905,82 

8 Agustus 2015 7,18 14.027 7,5 1.026.322,91 

9 September 2015 6,83 14.657 7,5 1.063.038,71 

10 Oktober 2015 6,25 13.639 7,5 1.036.310,68 

11 November 2015 4,89 13.840 7,5 1.051.190,74 

12 Desember 2015 3,35 13.795 7,5 1.055.439,82 

13 Januari 2016 4,14 13.846 7,25 1.046.257,23 

14 Februari 2016 4,42 13.395 7 1.035.550,68 

15 Maret 2016 4,45 13.276 6,75 1.064.737,89 

16 April 2016 3,6 13.204 6,75 1.089.212,20 

17 Mei 2016 3,33 13.615 6,75 1.118.768,26 

18 Juni 2016 345 13.180 6,5 1.184.328,91 

19 Juli 2016 3,21 13.094 6,5 1.144.500,83 

20 Agustus 2016 2,79 13.300 5,25 1.135.548,18 

21 September 2016 3,07 12.998 5 1.126.046,04 

22 Oktober 2016 3,31 13.051 4,75 1.142.785,81 

23 November 2016 3,58 13.563 4,75 1.182.729,89 

24 Desember 2016 3,02 13.436 4,75 1.237.642,57 

25 Januari 2017 3,49 13.343 4,75 1.191.499,69 
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No Periode Inflasi 

(%) 

Kurs 

(USD) 

Suku Bunga 

SBI (%) 

JUB 

(Milyar) 

26 Februari 2017 3,83 13.347 4,75 1.196.036,61 

27 Maret 2017 3,61 13.321 4,75 1.215.856,68 

28 April 2017 4,17 13.327 4,75 1.245.927,39 

29 Mei 2017 4,33 13.321 4,75 1.275.892,50 

30 Juni 2017 4,37 13.319 4,75 1.341.851,26 

31 Juli 2017 3,88 13.323 4,75 1.293.234,84 

32 Agustus 2017 3,82 13.351 4,5 1.274.803,26 

33 September 2017 3,72 13.492 4,25 1.304.373,83 

34 Oktober 2017 3,58 13.572 4,25 1.325.762,33 

35 November 2017 3,3 13.514 4,25 1.338.143,33 

36 Desember 2017 3,61 13.548 4,25 1.390.806,95 

37 Januari 2018 3,25 13.413 4,25 1.326.741,99 

38 Februari 2018 3,18 13.707 4,25 1.351.258,00 

39 Maret 2018 3,4 13.756 4,25 1.361.135,48 

40 April 2018 3,41 13.877 4,25 1.372.576,15 

41 Mei 2018 3,23 13.951 4,75 1.404.627,09 

42 Juni 2018 3,12 14.404 5,25 1.452.354,45 

43 Juli 2018 3,18 14.413 5,25 1.383.502,62 

44 Agustus 2018 3,2 14.711 5,5 1.384.264,85 

45 September 2018 2,88 14.929 5,75 1.411.672,64 

46 Oktober 2018 3,16 15.227 5,75 1.410.577,60 

47 November 2018 3,23 14.339 6 1.405.263,84 

48 Desember 2018 3,13 14.481 6 1.457.149,68 

49 Januari 2019 2,82 
14.072 

6 1.376.136,00 

50 Februari 2019 2,57 
14.062 

6 1.386.329,00 

51 Maret 2019 2,48 
14.244 

6 1.428.607,00 

52 April 2019 2,83 
14.215 

6 1.454.279,00 

53 Mei 2019 3,32 
14.385 

6 1.508.040,00 
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No Periode Inflasi 

(%) 

Kurs 

(USD) 

Suku Bunga 

SBI (%) 

JUB 

(Milyar) 

54 Juni 2019 3,28 
14.141 

6 1.513.520,00 

55 Juli 2019 3,32 
14.026 

5,75 1.487.802,00 

56 Agustus 2019 3,49 
14.237 

5,5 1.475.544,00 

57 September 2019 3,39 14.174 5,25 1.563.602,00 

58 Oktober 2019 3,13 14.008 5 1.504.156,00 

59 November 2019 3 14.102 5 1.553.134,00 

60 Desember 2019 2,72 13.901 5 1.565.358,00 

61 Januari 2020 2,68 13.662 5 1.484.403,00 

62 Februari 2020 2,98 14.234 4,75 1.505.491,00 

63 Maret 2020 2,96 16.367 4,5 1.648.681,33 

64 April 2020 2,67 15.157 4,5 1.576.401,00 

65 Mei 2020 2,19 14.733 4,5 1.653.610,64 

66 Juni 2020 1,96 14.302 4,25 1.637.750,66 

67 Juli 2020 1,54 14.653 4 1.683.193,63 

68 Agustus 2020 1,32 14.554 4 1.759.639,02 

69 September 2020 1,42 14.918 4 1.780.721,41 

70 Oktober 2020 1,44 14.690 4 1.782.244,23 

71 November 2020 1,59 14.128 3,75 1.799.087,27 

72 Desember 2020 1,68 14.105 3,75 1.855.624,80 

73 Januari 2021 1,55 14.084 3,75 1.762.295,71 

74 Februari 2021 1,38 14.229 3,5 1.784.763,23 

75 Maret 2021 1,37 14.572 3,5 1.827.391,16 

76 April 2021 1,42 14.468 3,5 1.850.950,91 

77 Mei 2021 1,68 14.310 3,5 1.861.766,90 

78 Juni 2021 1,33 14.496 3,5 1.915.429,33 

79 Juli 2021 1,52 14.491 3,5 1.933.291,47 

80 Agustus 2021 1,59 14.374 3,5 1.938.389,63 

81 September 2021 1,6 14.307 3,5 1.968.434,37 
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No Periode Inflasi 

(%) 

Kurs 

(USD) 

Suku Bunga 

SBI (%) 

JUB 

(Milyar) 

82 Oktober 2021 1,66 14.199 3,5 2.071.417,83 

83 November 2021 1,75 
14.340 

3,5 2.114.703,09 

84 Desember 2021 1,87 
14.269 

3,5 2.282.200,26 

 

 

 

Lampiran 2 : Uji Asumsi Klasik 

Uji Normalitas 

 
Kurs Suku Bunga 

SBI 

Jumlah Uang 

Beredar 

Inflasi 

N 

Mean 

Normal Parametersa,b Std. 

Deviation 

Absolute 
Most Extreme 

Positive 
Differences 

Negative 

Kolmogorov-Smirnov Z 

Asymp. Sig. (2-tailed) 

43 

1.1906 

 
.65913 

 
.114 

.114 

-.072 

.747 

.632 

84 

2.2684 

 
.28539 

 
.134 

.134 

-.093 

1.231 

.097 

60 

2.2684 

 
.28539 

 
.134 

.134 

-.093 

.362 

.999 

68 

.6756 

 
.32771 

 
.114 

.114 

-.104 

.937 

.343 

 
Uji Heterokedastisitas 

 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. 

B Std. Error Beta 

(Constant) 

Kurs 
1 

Suku Bunga SBI 

Jumlah Uang Beredar 

.331 

.001 

-.021 

.000 

.065 

.006 

.012 

.006 

 

 
.017 

-.195 

-.007 

5.115 

.142 

-1.762 

-.059 

.000 

.887 

.082 

.953 
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Uji Autokorelasi 
 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .818a .668 .656 .90950 .265 

 
Uji Multikolinearitas 

 

Model Collinearity Statistics 

Tolerance VIF 

(Constant) 

Kurs 
1 

Suku Bunga SBI 

Jumlah Uang Beredar 

 

 
.821 

.985 

.814 

 

 
1.218 

1.015 

1.228 

 
Lampiran 3 : Uji Regresi Linear Berganda 

Uji Regresi Linear Berganda 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

(Constant) 

Kurs 
1 

Suku Bunga SBI 

Jumlah Uang Beredar 

.331 

.001 

-.021 

.000 

.065 

.006 

.012 

.006 

 

 
.017 

-.195 

-.007 

5.115 

.142 

-1.762 

-.059 

.000 

.887 

.082 

.953 

 
Lampiran 4: Uji Hipotesis 

Uji Koefisien Determinasi 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .818a .668 .656 .90950 .265 
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Uji Simultan 
 

Model Sum of Squares df Mean Square F Sig. 

 
Regression 133.337 3 44.446 53.731 .000b 

1 Residual 66.176 80 .827   

 Total 199.513 83    

 
Uji Parsial 

 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

(Constant) -1.586 .415 
 

-3.819 .000 

Kurs .060 .041 .105 1.474 .144 

1 Suku BungaSBI .946 .076 .807 12.445 .000 

Jumlah Uang 

Beredar 

 
-.004 

 
.037 

 

 
-.115 

 
.909 -.008 
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