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Lampiran 1. Data Indeks Harga Saham LQ-45 

 

Periode 2014 2015 2016 

Januari 741.760 912.050 799.990 

Februari 776.690 946.880 834.740 

Maret 799.510 961.940 840.350 

April 814.960 869.440 832.510 

Mei 824.550 904.130 820.010 

Juni 822.670 839.140 860.720 

Juli 868.300 813.100 892.840 

Agustus 869.200 770.810 924.960 

September 873.080 704.980 922.200 

Oktober 868.050 759.730 927.100 

November 886.330 755.460 857.250 

Desember 898.580 792.030 884.620 
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Lampiran 2. Data Tingkat Inflasi di Indonesia 

 

Periode 2014 2015 2016 

Januari  8.22% 6.96% 4.14% 

Februari 7.75% 6.29% 4.42% 

Maret 7.32% 6.38% 4.45% 

April 7.25% 6.79% 3.60% 

Mei 7.32% 7.15% 3.33% 

Juni 6.70% 7.26% 3.45% 

Juli 4.53% 7.26% 3.21% 

Agustus 3.99% 7.18% 2.79% 

September 4.53% 6.83% 3.07% 

Oktober 4.83% 6.25% 3.31% 

November 6.23% 4.89% 3.58% 

Desember 8.36% 3.35% 3.02% 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Lampiran 3. Data Suku Bunga SBI  
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Periode 2014 2015 2016 

Januari  7.23% 6.93% 6.65% 

Februari 7.17% 6.67% 6.55% 

Maret 7.13% 6.65% 6.60% 

April 7.14% 6.66% 6.60% 

Mei 7.15% 6.66% 6.60% 

Juni 7.14% 6.67% 6.40% 

Juli 7.09% 6.69% 6.40% 

Agustus 6.97% 6.75% 6.40% 

September 6.88% 7.10% 6.15% 

Oktober 6.85% 7.10% 5.90% 

November 6.87% 7.10% 5.90% 

Desember 6.90% 7.10% 5.90% 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Lampiran 4. Data Volume Perdagangan 
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Periode 2014 2015 2016 

Januari  21,523,689,600  24,327,800,016  4,565,897,300  

Februari 25,478,306,200  6,997,161,100  6,055,267,400  

Maret 31,101,512,000  20,113,838,500  22,363,704,500  

April 27,469,508,000  19,395,905,200  27,059,865,500  

Mei 19,980,405,300  17,998,829,300  21,883,889,000  

Juni 21,539,229,000  16,441,557,300  27,491,513,000  

Juli 30,271,746,800  14,408,317,400  21,738,064,200  

Agustus 20,389,834,000  25,604,215,100  38,052,696,900  

September 19,114,064,800  19,786,642,300  46,061,708,300  

Oktober 22,282,491,400  23,988,427,700  55,377,793,600  

November 15,527,005,900  3,797,016,300  19,127,303,900  

Desember 11,189,748,500  4,896,371,700  12,228,970,700  

 

 

 

 

 

 

 

 

Lampiran 5. Data Nilai Tukar (Rp/US$) 
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Periode 

2014 2015 2016 

Kurs 

Jual 

Kurs 

Beli 

Kurs 

Tengah 

Kurs 

Jual 

Kurs 

Beli 

Kurs 

Tengah 

Kurs 

Jual 

Kurs 

Beli 

Kurs 

Tengah 

Januari  12,324 12,202 12,263 12,656 12,530 12,593 13,955 13,817 13,886 

Februari 11,945 11,827 11,886 12,913 12,785 12,849 13,617 13,481 13,549 

Maret 11,478 11,364 11,421 13,073 12,943 13,008 13,113 12,983 13,048 

April 11,507 11,393 11,450 12,927 12,799 12,863 13,235 13,103 13,169 

Mei 11,621 11,505 11,563 13,202 13,070 13,136 13,641 13,505 13,573 

Juni 11,840 11,722 11,781 13,391 13,257 13,324 13,425 13,291 13,358 

Juli 11,685 11,569 11,627 13,515 13,381 13,448 13,168 13,036 13,102 

Agustus 11,751 11,635 11,693 13,964 13,826 13,895 13,263 13,131 13,197 

September 11,890 11,772 11,831 14,535 14,391 14,463 13,163 13,033 13,098 

Oktober 12,251 12,129 12,190 13,602 13,466 13,534 13,085 12,955 13,020 

November 12,267 12,145 12,206 13,808 13,670 13,739 13,475 13,341 13,408 

Desember 12,494 12,370 12,432 14,102 13,962 14,032 13,493 13,359 13,426 

 

 

 

 

 

Lampiran 6. Hasil Output Pengolahan Data Menggunakan SmartPLS 3.0 
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Hasil Statistika Deskriptif 

 

 Original 

Sample 

(O) 

Sample 

Mean (M) 

Standard 

Error 

(STERR) 

T Statistics 

(|O/STERR|) 

P Values 

SBI->IHLQ45 -0.817 -0,836 0,161 5,088 0,000 

INF->IHLQ45 0,013 0,029 0,157 0,085 0,466 

VP->IHLQ45 -0,113 -0,118 0,150 0,753 0,226 

KRS->IHLQ45 -0,558 -0,564 0,136 4,110 0,000 

 

Diagram Jalur Model Awal 

 
 

 
 

 

 

 

 

 

 

 

 

 
 

 

Hasil Uji Inner Model 
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R-square 

 R-square 

LQ45 0,521 

 

 

Hasil Output Diagram Jalur Bootstrapping 

 

 

Hasil Uji Hipotesis 

Path Coefficients 

 Original 

Sample 

(O) 

Sample 

Mean (M) 

Standard 

Error 

(STERR) 

T Statistics 

(|O/STERR|) 

P Values 

SBI->IHLQ45 -0.817 -0,836 0,161 5,088 0,000 

INF->IHLQ45 0,013 0,029 0,157 0,085 0,466 

VP->IHLQ45 -0,113 -0,118 0,150 0,753 0,226 

KRS->IHLQ45 -0,558 -0,564 0,136 4,110 0,000 

 

 



 


