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Tabel 4.4

Lampiran 1

14 42%

Januarl 035% 8.28% . ) 17.03%
Februari -0.84%| 9.14%| 15.13% 760%  4.60% 7.15%| 17.92%
Maret -1.10%| 10.62%| 14.08% 7.17% 5.11% 8.81%| 15.74%
April 0.15%{ 10.51%} 13.30% 7.62% 5.982% 8.12%| 15.40%;
Mei 1.27%110.82%| 12.93% 7.15% 6.47% 7.40%| 15.60%
Juni 2.14%|12.11%]| 11.48%| 6.98% 6.83% 7.42% 15.53%
July 4.56%]| 13.04%)| 10.05%| 6.27% 7.20% 7.84%| 15.15%)
Agustus 6.11%| 12.23%| 10.60% 651% 6.67% 8.33% 14.90%
September 6.79%! 13.01%{ 10.48% 6.33%| 6.27% 9.06%| 14.55%
Qktober 7.97%|12.47%| 10.33% 6.48%| 8.22%| 17.89% 6.29%
November 0.12%| 12.91%| 10.48% 553% 6.18%; 18.38% 527%
Desember 9.35%] 12.55% 10.03%[ 5.16% 6.40% 17.11% 6.60%

Sumber ; Badan Pusal Statistik
Bank Indonesia




Tabel 4.4 KURS BULANAN BANK INDONESIA

Bl ERE

T

n 2000-200

D4 |-+, 20057

Januari 7,254 9,477 9,204

Februari 7,417 9,631 10,237 8,895 | 8425.2778 9,245 9,253
Maret 7,460 10,205 9,914 8,930 | 8568.8182 9,371 9,172
April 7761 11,07% 9,486 8,811 8608.25 9,535 8,937
Mei 8,323 11,291 9,115 8,802 | 8,965.32 9,480 8,985
Juni 8626 11,294 8,689 8229 9,382.38 9,616 9,363
July 9,163 | 10,902 8,964 8,336 | 9,036.86 9,799 9125
Agustus 8,424 8,957 8,928 8,503 | 9,235.43 9,986 9,094
September 8,590 9,285 8,954 8,462 0180.3] 10,233 9,143
Oktober 8,906 [ 10,098 8,162 84411 9,096.24 10,093 9,187
November §,332| 10,555 9,075 8,496 | 9,031.47 10,040 8,135
Desember 9444 10,269 8,907 8,488 | 9,223.17 | 216,861 9,087

Sumber : Bank Indonesia




Tabel 4.5
Laporan SUKU BUNGA ( Bl Rate)

Tahun 2000 - 2006

%

LR Blant 3005, |, 2006
Januari 7.42 12.75
Februari 11.02 14.79] 16.86] 12.24 7.48 743 1274
Maret 10.91 1558 16.76] 114 7.42 744 1275
April 40.88 16.09] 16.61] 11.06 7.33 7.7 12.75
Mei 11.07 16.331 15.51 10.44 7.32 7.95 12.5
Juni 12.33 1665 15.11] 9.53 7.34 8.25 125
July 13.53 17.17] 14.93 9.1 7.36 849 1225
Agustus 13.53 1767 1435 9.1 7.37 9.51 11.75
September 13.62 17.57] 13.22| 8.66 7.39 100 11.25
Oktober 13.74 17.58 13.17 8.48 7.41 11 10.75
November 14.15] 17.6] 13.06 848 7.41 1225 1025
Desember 14.53 17.62] 1293 831 7.43 1275 9.75

Sumber : Bank Indonesia




Lampiran 2

Sektm_ Pelt’mnn trlwuhnan tahun 1997 - 2006

si- P Suki:-Bungd [[ENitai Tukarsf i GBP:
11.00 2.,408.16 7.55
1063 | 2,445.48 5.20
'21.00] 3,003.18 530
20,00 | 4827.41 1.08
45.00 538527 | (4.49)
58.00 ) 13,176.868 |  (13.34)
64.74| 1094891 {16.00)
3552| 7p85B4|  (18.26)
'37.42| 8921.70 ®.13)
1884 | 7.375.24 1.79
13.00 | 8.260.08 2.85
11.93| 7,159.26 536
10.91 | 7.4589.91 | 4.10
12.33 8.625.65 5.14
1362 859014 1 4.05
1453 9,444.47 6.4
1558 | 1020470 4.05
1665 | 1129430 | 4.34
1757 | 928490 3.79
17.62 | 10,269.42 1.66
1676 | 991426 255
- 15.11 | BBBBBES | 447
13.22 8.954.43 5 85
1293 890681 - 403
" 11,40 | 8930 25| 5.77
‘953 822005) 344
' BB6| 846233 156
831} 8,487.90 | 3.64
7.42| B56BB2} 3.52
734 938238 4
739! 918030 555
743} 822317 | 4.65
7.44 | 937052} 4,50
- B25| _9p1645 A9
| 10.00} 1023257 | 5.03
7| 1275 |21BEero0}) 0 456
| 1275 8ans7 4 63
12501 936273 | . 4.78
1425 | 9,143.33 410
"g75| 9,086.680 4.39




Sektor Penamban Jan triwulanan tahun 1997 - 2006

2 ndeks:. o {1 Bunga + Nilai Tukar 4 = GDP -
145,01 0.05 1100] 240918 7 55
145.25 0.05 1063 | 244548 5.20
163.69 0.07 21.00 3.003.18 5.30
17392 0.10 2000 4,827 .41 1.08
193.62 0.36 45.00 938527 (4.49)
170.48 0.56 5300 | 13.176.86 (13 34)
20037 0.83 b4.74 10,946.91 (16.00)
152.14 0.78 3552 7 b85.64 {18.26)
149.02 0.4b 37.42 8921.70 {6.13)
184.08 0.25 18.84 7.375.24 1.79
168.77 0.01 13.00 8,200.08 2.85
182.19 0.02 11.93 7,1569.26 5.36
149.35 0.05 10.91 7 459.91 4.10
156.52 0.05 12.33 862565 5.14
132.71 0.07 13.62 8590.14 4.05
129.67 0.10 14.53 9.444.47 6.41
115.89 0.36 15.58 10,204.70 4.05
132.83 0.56 16.65 11,294.30 434
122.67 083 17.57 9,264 90 3.79
118.84 0.78 17.62 10,269.42 1.66
121.26 0.14 16.76 991426 2.55
113.79 0.11 15.11 8,638.656 4. 47
§72.19 0.10 13.22 8,.954.43 5.85
948.72 0.10 12.93 8,906.81 4.03
105.48 0.07 11.40 893025 .77
108.89 0.07 9.53 8,229.05 3.44
162.55 0.06 8.6b 8,462.33 1.56
332.63 0.05 8.31 8,487.90 3.64
359.02 0.05 7.42 8,568.52 3.62
329.52 0.07 7.34 9,382.38 4.2
414.96 0.06 7.39 9,180.30 555
491.16 0.06 7.43 9,223.17 463
549.70 0.09 7.44 9,370.52 450
622.15 0.07 8.25 9,616.45 4.91
B47.02 0.09 10.00 10,232.57 503
604.57 0.17 1275 216,861.00 4.56
746.75 0.16 12.75 917157 463
729.65 0.16 1250 5362.73 4.78
760.04 0.15 11.25 9,143.33 4.10
933.21 0.07 8.75 9,066.80 4.33




LAMPIRAN 2

Descriptive

[DataSetl} G:\Tesis\l. Pertanian.sav

Residuals Statistics®

Minimum | Maximum Mean Std. Deviation

Predicted Value 134.0490 | 487.7944 | 338.7769 62.32988 40
Sid. Predicted Value -3.285 2.391 .000 1.000 490
Standard Error of

Predicted Value 38.154 230.115 68.933 44.032 40
Adjusted Predicted Value | -1138.68 | 477.6459 | 295.3755 241.96800 40
Residual -220.011 |875.92706 00000 218.37413 40
Std. Residual -.954 3.800 000 947 40
Stud. Residual -.973 3.874 013 977 40
Deleted Residual .228.718 | 1632.129 | 43.40144 347.37016 40
Stud. Deleted Residual -972 5.052 050 1.115 40
Mahal. Distance 093 37.890 3.800 7.618 40
Cook's Distance .000 9.992 .264 1.578 40
Centered Leverage Value 002 972 100 195 40

a. Dependent Variable: Indeks
[DataSetl] G:\Tesis\2. Pertambangan.sav
Residuals Statistics®
Minimum | Maximum Mean Std. Deviation

Predicted Value 458737 | 635.1055 | 326.0125 95.91009 40
Std. Predicted Value -2.921 3.223 .000 1.000 40
2:22?;;?1%’;%:“ 43248 | 260838 | 78.137 49.911 40
Adjusted Predicted Value | -43.3652 94156719 | 550.0769 1440.41088 40
Residual -269.527 |596.71948 .00000 247.52960 40
Std. Residual -1.032 2.284 .000 847 40
Stud. Residual -1.985 2.318 -.054 1.021 40
Deleted Residual -8811.10 (61546729 | -224.064 1417.00359 40
Stud. Deleted Residual -2.077 2.485 -.041 1.052 40
Mahal. Distance 093 37.890 3.900 7.618 40
Cook's Distance 000 226838 5678 35.833 40
Centered Leverage Value .002 972 00 195 40

a. Dependent Variable: Indeks




[DataSet5]) G:\Tesis\Industri dasar dan kimia. sav

Residuals Statistics®

Minimum | Maximum Mean Std. Deviation

Predicted Value 317714 | 710.4440 | 168.4734 160.10099 40
Std. Predicted Value -.854 3.385 .000 1.000 40
Standard Error of

Predicted Value 33.805 203.885 61.076 39.013 40
Adjusted Predicted Value | -12384.0 | 833.7990 |-150.1694 | 1989.94748 4D
Residual -507.567 |715.68683 00000 193.48257 40
Std. Residual -2.485 3.504 000 947 40
Stud. Residual -2.973 3723 .086 1.201 40
Deleted Residual -726.381 | 1248825 318.64284 1989.71738 40
Stud. Deleted Residual -3.389 4.723 445 1.400 40
Mahal. Distance .093 37.890 3.900 7.618 40
Cook's Distance .000 745.152 18.711 117.806 40
Centered Leverage Value 002 972 .100 195 40

a. Dependent Variable: Indeks
DataSet5] G:\Tesis\aneka Industri.sav
Residuals Statistics’
Minimum | Maximum Mean Std. Deviation

Predicted Value 44.7531 | 208.2036 | 129.9573 28.58307 40
Std. Predicted Value -2.981 2.738 .000 1.000 40
f,:z';f';:j ‘3;’;’:;' 8306 | 50637 | 15.169 9.689 40
Adjusted Predicted Value 31.4692 [1225.3964 | 156.2929 175.48966 40
Residual -53.21044 |138.44870 .00000 48.05375 40
Std. Residual -1.049 2729 .000 947 40
Stud. Residual -1.185 2.783 -.034 .993 40
Deleted Residual -1020.73 143.89221 | -26.33568 169.27855 40
Stud. Deleted Residual -1.192 3108 -017 1.030 40
Mahal. Distance .093 37.890 3.900 7.618 40
Cook's Distance 000 80.704 2.033 12.758 40
Centered Leverage Value 002 972 100 .195 40

a. Dependent Variable: Indeks




[DataSetl]) G:\Tesis\l.

Industri Barang KoOnsumsi.

Residuals Statistics®

sav

R Minimum | Maximum Mean Std. Deviation

Predicted Value 9.6460 | 291.1006 { 177.1958 49.28510 40
Std. Predicled Value -3.400 2,311 .000 1.000 40
Standard Error of

Predicted Value 10.866 65.587 19.652 12.543 40
Adjusted Predicted Value | -11.6621 [3244.7441 | 253.7330 487.60833 40
Residual -97.60728 | 189.60951 .00000 62.24068 49
Std. Residual -1.486 2.886 .000 .947 40
Stud. Residual -2.656 2.941 =077 1.073 49
Deleted Residual 2963.91 |196.96141 | -76.53728 473.44165 40
Stud. Deleted Residual -2.929 3.341 -.068 1.134 40
Mahal. Distance 092 37.890 3,900 7.616 40
Cook’s Distance 000 405.610 10.171 64.128 40
Centered Leverage Value 002 872 100 195 40

a. Dependent Variable: indeks

[DataSetl] G:\Tesis\Properti dan real estate .sav
Residuals Statistics®
Minimum | Maximum Mean Std. Deviation
Predicted Value 6.9181 68.8500 55.3822 14.09150 40
Std. Predicted Value -3.439 .956 .000 1.000 49
ﬁ:z';?;z E,’;ﬁ:;f 5663 | 34152 | 10231 6.535 40
Adjusted Predicted Value -2041.03 67.7941 1.7598 331.81860 40
Residual -41.97898 | 10567896 .00000 32.40983 40
Std. Residual -1.227 3.089 .000 .947 40
Stud. Residual -1.251 3623 098 1.136 40
Deleted Residual -43.64030 | 2105.148 | 53.62236 33458180 40
Stud, Deleted Residual -1,262 4.516 143 1.269 40
Mahal, Distance 093 37.890 3.900 7.618 40
Cook's Distance .000 754,635 18.888 119.315 40
Centered Leverage Vaiue 002 972 .100 .195 40

a. Dependent Variable: indeks




[DataSet?2] G:\Tesis\Infrastruktur, Utilitas dan Transportasi.sav

Residuals Statistics®
L Minimum_ | Maximum Mean Std. Deviation N

Predicted Value 12.8983 | 490.6631 | 215.5975 72.54295 40
Std. Predicted Value -2.794 3792 .000 1.000 40
Standard Error of

Predicted Value 27.596 166.439 49,859 31.848 40
Adjusted Predicted Vale } -11 3733 |5606.7813 | 348.1690 855.30647 40
Residual -136.729 |523.33154 .00000 157.94699 40
Std. Residual -.820 3.438 000 947 40
Stud. Residual -1.813 3.200 -.053 1.016 40
Deleted Residual 513391 |543.90784 | -132.571 828.64022 40
Stud. Deleted Residual -1.877 3.750 -.026 1.095 40
Mahal. Distance .093 37.890 3.900 7.618 40
Cook’s Distance 000 188.973 4741 29.877 40
Centered Leverage Vaiue .002 972 100 195 40

a. Dependent Variable; indeks
[DataSet3] G:\Tesis\Finance.sav
Residuals Statistics’
Minimum | Maximum Mean Std. Deviation N

Predicted Value 24,3269 | 126.6154 85.7549 21.41056 40
Std. Predicted Value -2.869 1.908 000 1.000 40
f,:‘;'g;g%’;fg:f 8145 | 40122 | 14715 9.399 40
Adjusted Predicted value | -1271.26 | 103.8093 50.4997 215.44467 490
Residual 5858770 |116.11882 .00000 4661577 40
Std. Residual -1.191 2.360 .000 947 40
Stud. Residual -1.224 2.407 .04a2 1.007 40
Deleted Residual 61.93330 | 1402.735 35.25520 227.12206 40
Stud. Deleted Residual -1.233 2,697 055 1.035 40
Mahal, Distance 093 37.890 3.900 7618 40
Cook's Distance .000 161.961 4.059 25.607 40
Centered Leverage Value .002 972 .100 195 40

a. Dependent Variable: indeks




[DataSetd4] G:\Tesis\Perdagangan,

Residuals Statistics®

jasa dan investasi.sav

Minimum | Maximum Mean Std. Deviation
Predicted Value 17.3756 | 199.1470 | 140.5033 35.29807 40
Std. Predicted Value -3.488 1.661 .000 1.000 40
g:aem:; 52?; e°f 6780 | 40891 | 12.249 7.824 40
Adjusted Predicted Value 2.6197 | 1052.2465 | 162.4231 148.42158 490
Residual -65.10038 | 116.27504 .00000 39.80426 40
Std. Residuat -1.58% 2.839 .000 947 40
Stud. Residual -1.627 2.894 -.034 .992 40
Deleted Residual -856.066 |120.84673 | -21.91982 141.39353 40
Stud. Deleted Residual -1.668 3.270 -.020 1.037 40
Mahal. Distance 093 37.890 3.800 7.618 40
Cook's Distance .000 87.053 2.189 13.762 40
Centered Leverage Value 002 972 100 195 40

a. Dependent Variable: Indeks




Regression

[DataSetl] G:\Tesis\l. Pertanian.sav

Variables Entered/Removed

Variables Variables
Model | Entered Removed Method
1
GOP, Kurs,
Inftasi, E
Sypkubung nter
a
a. All requested variables entered.
b. Dependent Variable: Indeks
Model Summany
Adjusted | Std. Error of Durbin-
Model R R Square | R Square | the Estimate Watson
1 2742 075 -.030 230.51515 .302
a. Predictors: (Constant), GDP, Kurs, Inflasi, Sukubunga
b. Dependent Variable: Indeks
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
i Regression 151515.5 4 37878.384 713 .5892
Residual 1859803 35 53137.233
Total 2011318 39
a. Predictors; (Constant), GDP, Kurs, Infiasi, Sukubunga
b. Dependent Variable: Indeks
Coefficients
Unstandardized Standardized . o
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 {Constant) 328.198 | 136.969 2.396 022
Inflasi -321.345 219.005 -.342 -1.467 151 486 2.058
Sukubunga 4.312 6.105 249 706 485 212 4717
Kurs 001 .001 A7 16 A79 596 1.004
GDP 23,147 13.915 -.081 -.226 822 208 4801

a. Dependent Variable: Indeks



Coefficient Correlationg

Model . GDP Kurs Inflasi__ | Sukubunga
1 Correlations ~ GDP 1.000 044 259 770
Kurs -.044 1.000 -.044 -.004
Inftasi .259 -.044 1.000 -.227
Sukubunga 770 -.004 -.227 1.000
Covariances GDP 193.620 -0 790.650 65.393
Kurs -.001 § 1.26E-006 011 | -2 64E-005
Inflasi 790.650 -011 |147963.364 -303.436
Sukubunga 65.393 | -2.6E-005 | -303.436 37.271
3. Dependent Variable: indeks
Collinearity Diagnostic®
Condition Variance Proportions
Model Dimension | Eigenvalue index {Constant) Inflasi Sukubunga Kurs GDP
1 1 2.696 1.000 .01 .03 M .03 .00
2 1.347 1.415 .00 .02 .00 .08 09
3 738 1.912 01 .00 .00 B9 .03
4 .185 3.821 .03 .95 10 .00 .06
5 034 8.887 .85 00 89 .00 .82
a. Dependent Variable: Indeks
Casewise Diagnostics
Predicted
Case Number | Std. Residua! Indeks Value Residual
40 3.800 1218.45 342.5229 |875.92708

a. Dependent Variable: Indeks



Residuals Statistics®

: Minimum | Maximum Mean Std. Deviation N
Predicted Value 134.0490 | 487.7944 | 338.7769 62.32988 40
Std. Predicted Value -3.285 2.391 000 1.000 40
Standard Error of
Predicted Value 38.154 230.115 68.933 44 032 40
Adjusted Predicted Value | -1138.68 | 477.6459 | 295.3755 241.96800 40
Residual -220.011 |875.92706 .00060 218.37413 40
Std. Residual -.954 3.800 .000 947 40
Stud. Residual -.973 3.874 013 977 40
Deleted Residual 228718 | 1632.129 | 43.40144 347.37016 40
Stud. Deleted Residual -972 5.052 .050 1115 40
Mahal. Distance 093 37.890 3.900 7.618 40
Cook's Distance 000 9.992 .264 1578 40
Centered Leverage Value .002 972 100 .195 40

a. Dependent Variable: indeks
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Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Indeks
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Scatterplot

Dependent Variable: Indeks
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Regression

[DataSetl] G:\Tesis\Z. Pertambangan.sav

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method
1
GDP, Kurs,
Inflasi,
Sykubung Enter
a

a. All requested variables entered.
b. Dependent Variable: Indeks

Model Summary

Change Slafistics
Adjusted | Sid. Error of R Square Durbin-
Model R R Square | R Square_| the Estimale Change | F Change df1 df2 Sig. F Change| Watson
1 3619 AN o 261.20159 431 1.314 4 a5 284 753
a. Predictors: (Constant), GDP, Kurs, Inflasi, Sukubunga
b. Dependent Variable: Indeks
ANOVAP
Sum of _
Mode! Squares df Mean Sqguare E Sig. |
1 Regression 3587511 4 89687.771 1.314 2847
Residual 2389565 35 68273.294
Total 2748316 39

a. predictors: (Constant), GDP, Kurs, Inflasi, Sukubunga

b. Dependent Variable: Indeks




Coefficients

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. | Tolerance VIE
1 {Constant) 450,155 | 155.256 2899 006
Inflasi -211.212 248.245 -.192 -.851 401 486 2.058
Sukubunga -5.189 6.920 -.257 - 750 458 212 4.717
Kurs .001 .001 179 1.136 .264 .996 1.004
GDP -5.643 15.773 -124 -.358 723 208 4.801
a. Dependent Variable: Indeks
Coefficient Correlations’
Model GDP Kurs Inflasi Sukubunga
1 Correlations  GDP 1.000 -.044 .259 770
Kurs -.044 1.000 -.044 -.004
Inflasi 259 -.044 1.000 -.227
Sukubunga 770 -.004 -227 1.000
Covariances GDP 248.772 -001 | 1015.866 84.020
Kurs -.001 | 1.61E-006 -0t4 | -3.39E-005
Inflasi 1015.866 -.014 161625.657 -389.869
Sukubunga 84.020 | -3.4E-005 | -389.869 47 888
a. Dependent Variable: Indeks
Collinearity Diagnosticé
Condition Variance Propartions
Model Dimension | Eigenvalue Index {Constant) Inflasi Sukubunga Kurs GDP__
L 1 2.696 1.000 01 .03 01 03 00
2 1.347 1.415 00 .02 .00 .08 .09
3 738 1.912 .01 40 .00 .89 03
4 185 3.821 .03 .85 A0 .00 .06
5 .034 B.887 85 .00 .89 .00 .82

a. Dependent Variabie: Indeks



Residuals Statistics®

Minimum | Maximum Mean Std. Deviation
Predicted Value 458737 | 635.1055 | 326.0125 95.91009 40
Std. Predicted Value -2.921 3.223 000 1.000 40
gtrzg?c"::; gﬁjec’f 43248 | 260838 | 78137 49.911 40
Adjusted Predicted Value -43.3652 (94156718 | 550.0769 144041088 40
Residual .269.527 [596.71948 .00000 24752960 40
Std. Residual -1.032 2.284 .000 .947 40
Stud. Residual -1.985 2.319 -.054 1.021 40
Deleted Residual $811.10 |615.46729 -224.064 1417.00359 44
Stud. Deleted Residual -2.077 2.485 -.041 1.052 40
Mahal. Distance 093 37.890 3.900 7.618 40
Cook's Distance .000 226.638 5678 35833 40
Centered Leverage Value 002 972 00 1985 40

a. Dependent Variable: Indeks




Charts

Frequency

Histogram

Dependent Variable: Indeks

Mean =1.32E-16: .
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' N =40
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Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Indeks
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Regression Studentized Residual

Scatterplot

Dependent Variable: indeks
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Regression

[DataSet5]) G:\Tesis\Industri dasar dan kimia. sav

Variables Entered/Removed’

Variables Variables
Model Entered Removed Method
1
GDP, Kurs,
Inflasi,
Spkubung Enter
a
a. All requested variables entered.
b. Dependent Variable: Indeks
Model Summary®
Change Statistics ]
Adjusted Sid. Error of | R Square Durbn-
Magel R R Square | R Square the Estimate | Change [ F Change df1 df2 Sig. F Change Walson
1 6382 406 339 | 204.23968 406 5.981 4 35 001 1333
a. Predictors: (Constant), GDP, Kurs, Inflasi, Sukubunga
b. Dependent Variable: Indeks
ANOVAR
Sum of ‘
Madel Squares df Mean Square F Sig.
1 Regression 999660.8 4 249915.188 5.991 .0012
Residual 1459985 35 41713.848
Total 2459645 39

a. Predictors: {Constant), GDP, Kurs, Inflasi, Sukubunga
b. Dependent Variable: Indeks




Coefficients®

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 {Constant) 240567 | 121.357 1.982 055
Inftasi -105.511 194.042 -.102 - 544 590 486 2.058
Sukubunga .893 5409 052 .184 .855 212 4717
Kurs .000 .001 -.027 -.208 836 .996 1.004
GDP -28.373 12.329 -857 -2.301 027 .208 4.801
a. Dependent Variable: Indeks
Coefficient Correlationg
Mode! GDP Kurs Inflasi Sukubunga
1 Correlations ~ GDP 1.000 -.044 .25% 770
Kurs -.044 1.000 -.044 -.004
inflasi 258 -.044 1.000 -227
Sukubuhga J70 -.004 =227 1.000
Covariances  GDP 151.995 -0 620.677 51.335
Kurs -.001 | 9.86E-007 ..009 | -2.07E-005
Inflasi 620.677 -.009 |37652.253 -238.203
Sukubunga 51.335 | -2.1E-005 | -238.203 29.259
a. Dependent Variable: Indeks
Collinearity Diagnosticé
Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) inflasi Sukubunga Kurs GDP__
1 1 2,696 1.000 .01 Q3 .01 .03 .00
2 1.347 1.415 00 .02 .00 08 08
3 738 1.912 01 .00 00 89 03
4 185 3.821 .03 .85 .10 .0t .06
5 034 8.887 .95 .00 .89 .00 83
a. Dependent Variable: indeks
Casewise Diagnostics
Predicted
Case Number | Std. Residual indeks Value Residual
3 3.504 8318.38 | 102.6932 [715.68683

a. Dependent Variable: Indeks




Residuals Statistics®

Minimum | Maximum Mean Std. Deviation
Predicted Value 31.7714 | 710.4440 | 168.4734 160.10099 40
Std. Predicted Value -.854 3.385 D00 1.000 40
g:igﬁ;ﬁgﬁ e°f 33.805 | 203.885 |  61.076 39.013 40
Adjusted Predicted Value | -12384.0 833.7990 { -150.1694 1989.94748 40
Residual -507.567 |715.68683 {00000 193.48257 40
Sid. Residual -2.485 3.504 .0oo .947 40
Stud. Residual -2.973 3723 .096 1,201 40
Deleted Residual .726.381 | 12488.25 {318.64284 1989.71738 40
Stud. Deleted Residual -3.389 4723 145 1.400 40
Mahal. Distance 093 37.890 3.800 7.618 40
Cook's Distance 2000 745.152 18.711 117.806 40
Centered Leverage Value 002 972 .100 195 49

a. Dependent Variable: Indeks
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Regression

[DataSet5]

Variables EnterediRemoved

G:\Tesis\aneka Industri.sav

Variables Variables
Model Entered Removed Method
1

GDP, Kurs,

Inflasi, Ent

Sykubung mer

a

a. Al requested variables entered.
b. Dependent Variable: Indeks
Model Summanf
Change Statislics
Adjusted | Sid.Erorof | R Square Durbin-
Model R i Square | R Square | the Estimsie Change | F Change df1 df2 Sig. F Change Waison
1 511 261 AT 50.72541 261 3.006 4 a5 028 434
3. Prediciors: (Constan), GDP, Kurs, inflasi, Sukubunga
b. Dependent Variable: Indeks
ANOVA?
Sum of )
Model Squares df Mean Square F Sig.
1 Regression |31862.676 4 7965.669 3.096 0282
Residual 90057 .346 a5 2573.067
Total 121920.0 38

a. Predictors: (Constant), GDP, Kurs, Inflasi, Sukubunga
b. Dependent Variable: Indeks




Coefficients®

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
I:Itﬂodel o B Std. Error Beta t Sig. Tolerance VIF
174.174 30.140 5.779 .000
Inflasi -71.880 48.193 =311 -1.492 45 486 2.058
Sukubunga -1.722 1.343 -404 -1.282 208 212 4.717
Kurs 000 .000 215 1477 .149 .996 1.004
GDP -2.342 3.062 -.243 -.765 450 208 4.801
4. Dependent Variable: Indeks |
Coefficient Correlations
Model _ GDP Kurs Inflasi Sukubunga
1 Coirelations GDP 1.000 -.044 .259 770
Kurs -.044 1.000 -.044 -.004
Inflasi .259 -.044 1.000 -.227
Sukubunga 770 -.004 -.227 1.000
Covariances GDP 9.376 | -3.3E-005 38.286 3.167
Kurs -3.3E-005 | 6.0BE-008 -.001 | -1.28E-006
tnflasi 38.286 -001 | 2322533 -14.693
Sukubunga 3,167 | -1.3E-006 -14.693 1.805
& Dependent Variable: Indeks
Collinearity Diagnosticé
_ Condition Variance Proportions
Model Dimension | Eigenvalue Index {Constant) inflasi Sukubunga Kurs GOP
1 1 2.696 1.000 .01 .03 01 .03 00
2 1.347 1.415 .00 .02 .00 .08 09
3 .738 1.912 .01 .00 .00 .89 .03
4 185 3.821 .03 .95 A0 .00 .06
3 034 8.887 .95 .00 .88 .00 82

a. Dependent Variable: Indeks




Residuals Statistics®

Minimum | Maximum Mean Std. Deviation

Predicted Value 44,7531 | 208.2036 | 1299573 2B.58307 40
Std. Predicted Value -2.981 2.738 000 1.000 40
Standard Error of

Predicted Value 8.396 50637 15.169 9.689 40
Adjusted Predicted Value 31.4692 {1225.3964 | 156.2929 175.48966 40
Residual -53.21044 | 138.44870 .00000 48.05375 40
Std. Residual -1.049 2729 .000 047 40
Stud. Residual -1.185 2.783 -034 .993 40
Deleted Residual -1020.73 | 143.89221 | -26.33568 169.27855 40
Stud. Deleted Residual -1.192 3108 -017 1.030 40
Mahal. Distance 093 37.890 3.900 7.618 40
Cook's Distance 000 80.704 2.033 12.758 40
Centered Leverage Value 002 972 100 195 40

a. Dependent Variable: Indeks
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Regression

[DataSetl)]

G:\Tesis\].

Variables Entered/Removed'

Industri Barang Konsumsi.sav

Variables Variables

Model Entered Removed Method

1
GDP, Kurs,
Inflasi, Enter
Sykubung
a

a. Alt requested variables entered.
b. Dependent Variable: Indeks
Model Summanf
Change Statistics
Adiusted | Std. Errorof | R Sguare _ Durbin-
Modei R R Square § R S}:zare the Estimate | Change | F Change df1 di2 Sig. F Change Walson
1 B21* .38% 315 65.7010% 385 5.486 4 35 002 459
8. Predictors; (Constant), GDP, Kurs, Inflasi, Sukubunga
b. Dependent Variatie: Indeks
ANOVAP
Sum of < . i

Model Squares df Mean Square __

1 Regression {94731.821 4 23682.955 5.486 002
Residual 151082.2 35 4316.633
Total 245814.0 39

a. predictors: (Constant), GDP, Kurs, tnfiasi, Sukubunga
b. Dependent Variable: Indeks




Coefficients?

Unstandardized Standardized
Coefiicients Coefficients Collinearity Statistics
!1\-40del o B Std. Error Beta t Sig. Tolerance VIF
) 256.018 39.027 6.560 .000
Inflasi -29.514 61.943 -.090 -476 837 487 2.052
Sukubunga -4.291 1.739 -710 -2.487 019 212 4712
Kurs 001 000 209 1.576 124 .996 1.004
GDP -3.152 3.966 -23 -.795 432 .208 4.801
a. Dependent Variable: Indeks
Coefficient Correlationg
Model GDP Kurs Inflasi Sukubunga
1 Correlations GDP 1.000 -.044 .260 770
Kurs -044 1.000 -043 -.004
Inflasi 260 -.043 1.000 -225
Sukubunga 770 -.004 -.225 1.000
Covariances GDP 15.730 | -5.6E-005 63.850 5.314
Kurs -5.6E-005 | 1.02E-007 -001 | -2.31E-006
Inflasi 63.850 -.001 | 3836.982 -24.263
Sukubunga 5314 | -2.3E-006 -24.263 3.025
a. Dependent Variabie: Indeks
Collinearity Diagnosticé
Condition Variance Proportions
Mode!l Dimension } Eigenvalue index (Constant) Inflasi Sukubunga Kurs GDP___
1 1 2.693 1.000 .01 .03 .01 .03 00
2 1.349 1.413 .00 02 00 09 .09
3 .738 1.911 .01 .00 .00 .83 .03
4 188 3.802 03 .95 10 00 06
5 034 8.882 95 .00 .89 .00 .82

a. Dependent Variable: Indeks



Residuals Statistics?

b Minimum | Maximum Mean Std. Deviation
Fredicted Value 96460 | 291.1006 | 177.1958 4928510 40
Std. Predicted Value -3.400 231 .000 1.000 40
3123?32‘3 52?;;“ 10.866 | 65587 | 19.652 12.543 40
Adjusted Predicted Value -11.6621 [3244.7441 | 253.7330 487 60833 40
Residual -87.60728 |[189.60951 .00000 62.24068 40
Std. Residual -1.486 2.886 000 047 40
Stud. Residual -2.656 2.941 =077 1.073 40
Deleted Residual -2863.91 [196.96141 | -76.53728 473.44165 a0
Stud. Deleted Residual -2.928 3.341 -.068 1.134 40
Mahal. Distance 092 37.890 3,900 7.616 40
Cook's Distance .00Q 405.610 10.171 64.128 40
Centered Leverage Value .002 972 100 195 40

3. Dependent Variable: Indeks
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Regression

[PataSetl] G:\Tesis\Properti dan real estate

.34V
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1
GDP, Kurs,
Inflasi,
Sykubung Enter
a
a. All requested variables entered.
b. Dependent Variable: Indeks
Model Summanf®
Change Statistics
Adjusted | Std. Emorof | R Square . Ourbin-
Model R R Square | R Square | the Estimate Change { F Change dft df2 Sig. F Change Watson
1 3999 159 063 3421173 158 1654 4 a5 183 359
a. Predictors; (Constant), GDP, Kurs, Inflasi, Sukubunga
b. Dependent Variable: indeks
ANOVAD
Sum of S ¢ Siq
Model Squares df Mean Square —
1 Regression 7744.248 4 1936.062 1.654 183
Residual 40965.495 35 1170.443
Total 48709.743 39

a. Predictors: (Constant), GOP, Kurs, Inflasi, Sukubunga
b. Dependent Variable: Indeks




Coefficients?

Unstandardized Standardized
ol Coefficients Coefficients Collinearity Statistics
ode B i

1 (Constant) 54.418 Stdé(fggg = ;.6?7 SI?-{H 1 Tolerence =
Inflasi -53.050 32.504 -.363 -1.632 112 486 2.058
Sukubunga 526 .806 .195 580 665 212 4717
Kurs -6.7E-006 000 -.005 -.040 .868 986 1.004
GDP 1.369 2.065 225 663 512 208 4 801

a. Dependent Variable: Indeks

Coefficient Correlations'

Model GDP Kurs inflasi Sukubunga |
1 Correfations  GDP 1.000 -.044 259 170
Kurs -.044 1.000 -.044 -.004
Inflasi .25% -.044 1.000 -.227
Sukubinga T -.004 -.227 1.000
Covariances GDP 4265 | -1.5E-005 17.415 1.440
Kurs -1.56-005 |2.77E-008 000 | -5.81E-007
tnflasi 17.415 000 | 1056.479 -6.684
Sukubunga 1.440 | -5.8E-007 -6.684 821

a. Dependent Variable: Indeks

Collinearity Diagnosticé

‘Condition Variance Proportions
Model Dimension | Eigenvalue Index {Constant) Infiasi Sukubunga Kurs GDP___
1 1 2.698 1.000 .0 .03 .04 03 .00
2 1.347 1.415 .00 .02 00 .08 .09
3 738 1.912 . .00 .00 89 .03
4 185 3.821 03 .05 10 .00 06
5 .034 B.887 .85 .00 89 .00 tg.

a. Dependent Variabie: Indeks

Casewise Diagnostics

Predicted
Case Number | Std. Residual Indeks Value Residual
2 3.089 170.03 64 3510 |105.67896

a. Dependent Variable: Indeks



Residuals Statistics®

Minimum | Maximum Mean Std. Deviation
Predicted Value 6.9181 68.8500 553822 14.09150 40
Std. Predicted Value -3.439 956 .000 1.000 40
g:ggf’cat;% E;;?Je"f 5663 | 34152 | 10.231 6.535 40
Adjusted Predicted Value | -2041.03 67.7941 1.7548 331.81860 40
Residual -41.97898 |105.67896 00000 32.40983 40
Std. Residual -1.227 3.089 .000 947 40
Stud. Residual -1.251 3623 .098 1.136 40
Deleted Residual -43.64030 | 2105.148 | 53.62236 334.58190 40
Stud. Deleted Residual -1.262 4516 143 1.269 40
Mahal. Distance .093 37.890 3.900 7.618 40
Cook's Distance .000 754.635 18.888 119.315 40
Centered Leverage Value .002 972 100 185 40

a. Dependent Variable: Indeks

Charts
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Histogram
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Regression

[DataSet2] G:\Tesis\Infrastruktur, Utilitas dan Transportasi.sav

Variables Entered/Removed

Variables Variables

Model Entered Removed Method

1
GODP, Kurs,
Inflasi, E
Sykubung nter
a

A. All requested variables entered.
b. Dependent Variable: Indeks
Model Summan®
Change Statistics
Adjusted | Std. Error of | R Square Durbin-
Moded R R Square | R Square | the Estimate Change | F Change df1 df2 Sig. F Change Watson
1 A7 174 080 | 16672842 174 1.846 4 35 142 254
a. Predictors: (Constant}, GDP, Xurs, tnflasi, Sukubunga
b. Dependent Variable: indeks
ANOVAP
Surn of _

Model Squares df Mean Square F Sig.

1 Regression | 205236.7 4 51309.175 1.846 1428
Residual §72942.8 35 27798.365
Total 1178179 39

a. Predictors: (Constant), GDP, Kurs, Inflasi, Sukubunga
b. Dependent Variable: Indeks




Coefficients?

Unstandardized Standardized
Model Coefficients Coefficients Collinearity Statistics
1 Constant > Std. Zror Beta L Sig. Toterance VIF
(Constant) 320.891 99.068 3230 003
Inflasi -110.371 158.404 -.154 -697 491 486 2 058
Sukubunga -5.109 4416 -.386 -1.157 .255 212 4717
Kurs 001 .001 .247 1.605 17 986 1.004
GDP -6.229 10.064 -.208 -.619 .540 .208 4.801
a. Dependent Variable: Indeks
Coefficient Correlations
Model GDP Kurs inflasi Sukubunga
1 Correlations GDP 1.000 -.044 259 770
Kurs -.044 1.000 -.044 -.004
Inflasi 259 -.044 1.000 -.227
Sukubunga T70 -.004 -.227 1.000
Covariances GDP 101.29 .000 413623 34.210
Kurs .000 | 6.57E-007 -006 | -1.38E-005
Inflasi 413623 -.006 |25091.693 -158.740
Sukubunga 34210 | -1.4E-005 -158.740 19.498
2. Dependent Variable: Indeks
Collinearity Diagnosticé
Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) | Inflasi Sukubunga | Kurs GDP
1 1 2,696 1.000 .01 03 01 03 .00
2 1.347 1.415 .00 .02 .00 .08 .09
3 738 1.912 01 .00 00 .89 03
4 .185 3.821 .03 .85 10 .00 06
5 034 8.887 a5 .00 .B% .00 ,82_
a. Dependent Variable: Indeks
Casewise Diagnostics'
Predicted
Case Number | Std. Residual | Indeks Value Residual
40 3.139 771682 | 248.2924 {523.33157

3. Dependent Variable: indeks



Residuals Statistics?

[ Mirimum | Maximum Mean Std. Deviation
Predicted Value 12.8983 | 490.6631 | 2155975 72.54295 40
Std. Predicted Value -2.794 3.792 .000 1.000 40
e or o 27506 | 166.439 |  49.859 31.848 40
Adjusted Predicted Value | -11.3733 |5606.7813 | 348.1690 855.30647 49
Residual -136.729 |523.33154 .00000 157.94699 40
Std. Residual -.820 3.139 .00o 947 40
Stud. Residual -1.813 3.200 -.053 1.016 40
Deleted Residual -5133.91 |543.90784 | -132.571 828.64022 40
Stud. Deleted Residual -1.877 3.750 =026 1.095 40
Mahal. Distance 093 37.890 3.900 7618 40
Cook's Distance 000 188.973 4741 20.877 40
Centered Leverage Value 002 972 00 185 40

a. Dependent Variable: indeks
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Regression Studentized Residual
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Regression

[DataSet3]) G:\Tesis\Finance.sav

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1
GDP, Kurs,
Inflasi,
Sykubung Enter
a
a. All requested variables entered.
b. Dependent Variable: Indeks
Mode! Summan®
Change Statistics
Adjusted | Std. Errorof | R Square Durbin-
Modet R R Square | R Square | the Estimate | Change f Change df1 df2 Sig. F Change Watson
1 M7 474 080 49.20748 T4 1.845 4 35 142 299
a. Pradictors: (Constant), GOP, Kurs, inflasi, Sukubunga
b. Dependent Variable: Indeks
ANOVAP
Sum of '
Maodel Squares df Mean Square F Sig. "
1 Regression |17878.073 ' 4 - 4469.518 1.846 142
Residual 84748.168 35 2421.376
Total 102626.2 39

a. Predictors: (Constant), GDP, Kurs, Infiasi, Sukubunga
b. Dependent Variable: Indeks




Coefficients®

Unstandardized Standardized
Model BCoeFﬁm:::tls e Coefficients Collinearity Statistics
. Error Beta t Sig. Tolerance VIF
1 (ConS_tant) 107.630 29.239 3.681 .001 —
Inflasi -71.543 46,751 -.337 -1.530 135 .486 2.058
Sukubunga -.513 1.303 -131 -.393 596 212 4717
Kurs .000 .000 .118 .766 449 .996 1.004
GDP -436 2.970 -.049 -.147 884 208 4801
3. Dependent Variable: Indeks
Coefficient Correlationg
Model _ GDP Kurs Inflasi Sukubunga
1 Correlations GDP 1.000 -.044 .259 770
Kurs -.044 1.000 -.044 -.004
inflasi 259 -.044 1.000 - 227
Sukubunga 770 -.004 -.227 1.000
Covariances GDP 8.823 | -3.2E-005 36.02¢9 2,980
Kurs -3.2E-005 |5.72E-008 .000 | -1.20E-006
Inflasi 36.028 .000 | 2185612 -13.827
Sukubunga 2.980 | -1.2E-006 -13.827 1,608
a. Dependent Variable: indeks
Collinearity Diagnosticé
Condition Variance Proportions
Model Dimension | Eigenvalue ndex (Constant) |~ Inflasi Sukubung; Kurs GDP____
1 1 2.696 1.000 . .03 0 03 00
2 1.347 1.415 .00 .02 .00 .08 .09
3 738 1.912 .01 00 .00 .89 Q3
4 .185 3.821 03 95 A0 .00 .06

a. Dependent Variable: indeks



Residuals Statistics®

Minimum | Maximum Mean Std. Deviation
Predicted Value 243269 | 1266154 85.7549 21.41056 40
Std. Predicted Value -2.869 1.908 .000 1.000 40
ﬁ::zﬁ;% 527::’ 8145 49.122 14.715 9.399 40
Adjusted Predicted Value | -1271.26 | 103.8093 50.4997 215.44467 40
Residual -58 58770 |116.11882 .00000 46.61577 40
Std. Residual -1.191 2.360 .000 947 40
Stud. Residual -1.224 2.407 042 1.007 40
Deleted Residual -61.93330 | 1402735 | 35.25520 227.12206 40
Stud. Deleted Residual -1.233 2.597 055 1.035 40
Manhal. Distance 093 37.890 3.900 7.618 40
Cook's Distance .000 161.961 4.059 25607 40
Centered Leverage Value .002 972 .100 195 40

a. Dependent Variable: Indeks
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Regression

[DataSetd4] G:\Tesis\Perdagangan, jasa dan investasi.sav

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1
GDP, Kurs,
inflasi, E
Spkubung nter
a
2. All requested variables entered.
b. Dependent Variable: Indeks
Model Summan
Change Stalistics
Adjusted | Std. Errorof | R Square Durbin-
Modet R R Square | R Square | the Estimate Change | F Change df1 af2 Sig. F Change Watson
1 679° 453 390 40.95167 453 7.240 4 35 000 580
a. Predictors: {Constant), GDP, Kurs, Inflasi, Sukubunga
b. Dependenl Variable: Indeks
ANOVA?
Sum of _
Model Squares df Mean Square F Sig.
1 Regression [48592.184 4 12148.046 7.240 .000?2
Residual 58725.057 35 1677.859
Total 1073172 39

a. predictors: (Constant), GDP, Kurs, Inflasi, Sukubunga

b. Dependent Variable: tndeks




Coefficients?

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
TMEI {Constant) 173 051 T Beta t Sig. Tolerance VIF
. 24339 7.151 000
Inflasi -32186 | 38.916 -.148 -.827 414 486 2.058
Sukubunga -1.878 1.085 -470 -1.731 092 212 4.717
Kurs 000 000 149 1.190 .242 .096 1.004
GDP 693 2.473 077 280 781 208 4.801
a. Dependent Variable: Indeks
Coefficient Correlationg
Model GDP Kurs Inflasi Sukubunga
1 Correlations  GDP 1.000 -.044 .259 J70
Kurs -.044 1.000 -.044 - 004
inflasi .259 -.044 1.000 -227
Sukubunga 770 -.004 -.227 1.000
Covariances GDP 6.114 | -2.2E-005 24 966 2.065
Kurs -2.2E-005 | 3.97E-008 .000 | -8.33E-007
nflasi 24.966 000 | 1514.489 -9.581
Sukubunga 2.065 | -8.3E-007 -9.581 1.177
2. Dependent Variable: Indeks
Collinearity Diagnosticd
Condition Variance Proportions
Model Dimension | Eigenvalue Index {Constant) Inflasi Sukubunga | Kurs GDP
i 1 2.696 1.000 0 03 01 .03 00
2 1.347 1.415 00 02 .00 .08 .08
3 738 1,912 01 .00 .00 89 03
4 .185 3.821 .03 95 10 .00 .06
5 034 8.887 95 00 .89 .00 82

a. Dependent Variable: Indeks




Residuals Statistics®

Minimum | Maximum Mean Std. Deviation
Predicted Value 17.3756 | 199.1470 | 140.5033 35.298Q7 40
Std. Predicted Value -3.488 1.661 2000 1.000 40
gzzfgg E,Z?J e°f 6.780 | 40891 | 12249 7.824 40
Adjusted Predicted Value 26197 [1052.2465 | 162.4231 148.42158 40
Residual -65.10038 |116.27504 00000 38.80426 40
Std. Residual -1.589 2.839 .000 .047 40
Stud. Residual -1.627 2.894 -034 .892 49
Deleted Residual -856.066 [120.84673 | -21.91982 141,39353 40
Stud. Deleted Residual -1.668 3.270 -.020 1.037 40
Mahal. Distance .083 37.890 3.900 7618 40
Cook's Distance 000 87.063 2.189 13.762 40
Centered Leverage Value 002 972 100 195 40

a. Dependent Variable: Indeks




Charts

Frequency

Histogram

Dependent Variable: Indeks

12

Regression Standardized' Residual

Mean =-1 43E-15!!
Std. Dev. =0.8477
N =40



Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Indeks
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Regression Studentized Residual

Scatterplot

Dependent Variable: Indeks
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