LAMPIRAN 1

Data time series nilai tukar Spot rate USD, JPY dan GBP, CP index dan
Interest Negara Amerika, Jepang, Inggris dan Indonesia.

Year/ | Spot Rate (ruplah) CP Index Interest Rate {%) i
Month |54 LK Tnd oo ]I
lan, 10417 .87 ZR.A0 1495318 17710 10H), 6 49 07,95 015 .01 .33 1.41
Feb. 10267.50 76.88 14616.53 | 177.80 | 100.10 54,50 98.11 | 0.15 | 0.01 | 033 | 141
Mar. 9548.32 75.85 14162.10 | 178.80_| 100.30 54.90 98.39 | 0.15 | 0.01 | 0.33 | 1.40
Apt. 9513.54 72.72 13727.77 | 179.80 | 100.60 95.30 9818 | 0.15 | 001 | 033 ] 1.38
Ma 9188.76 72.67 13425.25 | 179.80 | 100.90 95.50 58.96 | 0.15 | 001 | 033 | 1.29
o 1 Jun. 8754.84 71.05 129683.00 | 179.50 | 100.80 95.50 $5.26 | 0.15 | 0.01 | 0.33 | 1.26 ]
S [l 9004.12 76.34 14012.78 | 180.10 | 100.40 95,20 9996 | 0.15 ] 001 | ©0.33 | 1.24
Aug. 8967.93 75.33 13801.60 | 18070 | 100.70 95.50 | 100,32 | 015 | 001 | 0.33 | 120
Sep. 8973.55 74.26 13958.67 | 181.0¢ | 100.70 5570 | 100.88 | 0.15 | 001 | 033 | 110
Oct. 9191.53 74.15 1431482 | 181,30 | 100.50 9590 | 101.36 | 0.15 | 001 | 033 ; 1.09
Nov. 9102.28 74.94 14325.47 | 18130 | 100.50 9500 | 103.22 | 010 | 0.01 | 033 | 1.09
Dec, 8926.11 73.35 14166.86 | 180,90 | 100.50 96.30 | 10444 | 010 | 001 | 033 | 1.08
Jan. 8505.24 75.04 14396.71 | 18170 | 100.20 9570 | 105.37 | 0.10 | 0.01 [ 033 | 106
Feb. 8897.53 74.43 14356.24 | 183.10 99,90 96.00 | 10557 | 0.0 | 0.01 | 031 ) 102
Mar. 8923.12 75.12 14117.59 | 184,20 | 100.20 9690 | 10544 | 010 | 001 | 031 | 0.93
Apr. BH44.48 73.80 13927.10 | 183.80 | 100.50 96.70 | 10586 | 0.10 ] 0.01 [ 031 | 092
May £446.01 71.95 13608.73 | 183.50 | 100.70 96.70 | 106.04 [ 0.0 | 001 [ 031 | 087
2 [Jun. 8260.80 69.78 13711.68 | 183.70 | 100.40 3650 | 106.19 | 008 | 0.01 | 031 ] 0.79
8 1l 8379.14 70.69 13630.82 | 183.90 | 100.20 0650 | 106.23 | 0.08 | 0.01 | ©.29 | 0.76
Aug. 8540.84 71.95 13625.51 | 184.60 | 100.40 96.80 | 106.85 | 008 [ 001 | 0239 | 0.76
Sep. 8495.04 73.83 13706.17 | 185.20 | 100.50 97.10 | 107.27 | 0.08 | 001 | 0.29 | 0.72
Oct. §445.80 77.11 14165.23 | 18500 | 100.50 5720 | 10703 | 0.08 | 001 | 029 | 071
Nov. 8505.89 77.93 14368.84 | 184.50 | 100.00 9720 | 108.93 | 0.08 | 0.01 | 031 ) 071
Dec. 8490.69 78.81 14874.28 | 184,30 | 100.10 9750 | 109.83 | 0.08 | 001 | 031 | 0,69
Jan. 8405.15 78.89 15291.73 | 185.20 99.90 97.00 | 110.45 | 008 | 0.01 [ 031 | 066
Feb. 8445,96 79.17 15740.77 | 186.20 99,%0 97.20 | 110.43 | 0.08 | 001} 0.33 ) 062
Mar. 8597.01 79.06 15711.25 | 18/.40 | 10010 9740 | 11083 | 0.08 | 001 | 0.33 | 0.62
Apr. 8630.82 80,53 1560451 | 188.00 | 100.10 97.80 | 11191 | 0.08 | 0.04 | 033 | 0.61
May 9004.62 80.40 16100.62 | 18910 | 100.20 98.10 | 112,90 | 008 | 001 | 035 | 061
g | Jun, 5403.86 85.96 17210.15 | 189,70 | 100.40 98.10 | 113.44 | 010 | 001 | 0.38 | 0.61
& [dul 9052.00 82.86 166593,36 | 189.40 | 100.10 5780 | 113.88 | 0.10 | 001 | 038 [ 0.61
Aug. 9242.68 §3.83 16833.70 | 189.50 | 100.20 o810 | 11398 | 0.13 | o001 | 040 | 061
Sep. 9198,37 83.56 16489,33 | 189.90 | 100.50 9820 | 114.00 | 015 | 0.01 | Q.40 | D.62
Oct. $108.46 83.72 16470.75 | 190.90 | 101.00 98.40 | 11464 | 015 | 0.01 | ©.40 | 062
Nov. 9020.76 86.21 16780.67 | 191.00 | 100.80 9860 | 11566 | 0.17 | Q01 | 0.40 ; 062
Dec. 9223,05 §8.89 1780165 | 190.30 | 100.30 9010 | 11686 | 0.19 | 0.01 | 0.40 | 062
Jan. 9273.92 89.41 1735965 | 190.70 | 100.10 08.60 | 11853 | 0.19 | 001 | 040 | 062
Feb. $255.80 B58.16 17467.95 | 191.80 99,80 98.80 | 118.33 | 021 | 0.01 | 0.40 | 0.62
Mar. 9382.77 £9.25 178B4.63 | 192.30 | 100.10 9530 | 120.59 | 0.23 | 0.01 | ©.40  0.62
Apr. 9557.38 89,17 18119.17 | 194.60 | 100.20 9070 | 121.00 | 023 | 0.0i | 040 ) 0564
May 9492.25 89.04 1762899 | 194.40 | 10030 | 100.00 | 121.25 | 0.25 ) 001 0.40 | 0.66
g Jun. 9629.18 B8.67 1752113 | 154.50 060 | 100,00 | 12186 | .27 | 0.01 [ 040 | 068
& [ Ju. 9813.32 87.72 17262.73 | 195.40 90.80 | 100.10 | 12281 | 0.27 | 0.0% | 0.40 | 071 |
Aug. 9988.80 90,30 17922.47 | 196.40 99.00 | 100,40 | 12348 | 029 | 001 0.38 | 0.79
Sep. 10265.40 92,54 18507.98 | 158.80 | 100,20 | 100.60 | 12433 | 0.31 | 0.01 0.38 | 0.83
Oct. 10108.77 88.17 17848.56 | 199.20 | 100.20 | 100.70 | 13515 | 0.3 0.01 | 0.38 | 092
Nov. 10048.46 84.90 17440.49 | 197.60 99.80 | 100.70 | 136.92 | 033 | 001 ] 038 | 1.0
Dec. 9868.50 82.30 17229.84 | _196.80 5a.90 | 101.00 | 136.86 | 0.35 | 001 | 038 | 1.06
lan. 0488.00 §2.08 1672234 | 198.30 | 100.00 | 10050 | 138.72 } 0.38 001 | 0.38 | 106
[ Feb. 9355.54 79,34 1636894 | 198.70 39.70 | 100.50 | 13053 | 038 [ 0.01 | 038 1.06
Mar. 5170.33 78.17 16001.26 | 199.80 oog0 | 10110 | 139,57 | 040 ] 001 | 0.38 1.06
Apr. 8948,45 76.33 15783.60 | 201,50 | 100.10 | 101.70 | 139.64 D40 | 0O0L | 038 | 106
May 8999.16 80.50 16806.02 | 20250 | 100,40 [ 102.20 | 14016 042 | 001 | 038 [ 1.04
2 [uo. 9350,61 81.73 17267.09 | 202.90_| 100,40 | 102.50 | 140.79 044 | 001 | 038 ] 1.04
2 [ uk 9225.75 75.91 17025.15 | 203.50 | 10010 | 10250 | 141.42 D44 | 003 | 038 | 102
Aug. 9093.94 78.54 1770023 | 203.0 | 10080 | 10250 | 141.88 044 | 0.03 | 040 | 098
Sep. 9144.87 78.12 17262.76 | 202.00 | 100.80 | 103.00 14242 | D44 | 003 | 040 | 094
Oct. 9105.88 77.50 17240.87 | 20180 | 300.60 | 103.20 14365 | 044 | 003 | 0.40 | 0.90
Nov. 9136.15 77.88 17444.62 | 20150 | 100.10 | 103.40 144.14 | 044 | 0.03 | 042 | 085
Dec. 5108.23 77.68 17877.4% | 201,80 | 100,20 | 104.00 14580 | 044 | 003 | 042 | 081
[ Jan. 0070.66 75.43 17763.35 | 20242 | 100.00 | 103.20 14741 | 044 | 003 | 044 | 079
Feb 9070.02 75.14 17760.68 | 203.50 ea 50 | i0%.70 | 148.32 | 0.44 | 0.06 0ad | 077
Mar, 9171.80 78,15 | 17860.20 | 205.35 9580 | 104,20 | 148.67 | 044 | 0.06 0.44 | 0.75 )
§ ADY. 9095:64 76.53 16064.30 | 206.60 | 100.10 | 104.50 14843 | 0.44 | 006 | 044 QTS
8 [ May BB61.51 73.44 17588.61 | 207.95 | 100.4C 104.80 | 148.58 | 0.44 g.gg g.:eﬁ gﬁ
Jun. §983.10 73.26 17831.33 | 208.35 | 100.20 105.00 | 148.92 | 0.44 . . E
Jub. 506149 74.49 18412.65 | 208.30 | 100.30 104.40 | 149.99

sumber :  OANDA Inc, httpei wvis.Dal nda.cof
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LAMPIRAN 2

Persentase Inflasi Negara Amerika Serikat, Jepang, Inggris dan indonesia.

Year / Inflas! (%) Year / Infiasi {%)
Month UsA | Japan | UK Ind. Month ysa | Japan | UK Ind.
lan. 0.40 | -0.50 0.11 1.20 Jan. 0.58 | -0.30 0.20 | -0.17
Feb. 0.56 0.20 0.42 0.29 Feb. 0.78 0.30 0.51 1.91
Mar. 0.56 0.30 0.42 | -0.21 Mar. 0.567 0,10 0.40 0.34
Apr. 0.00 0.30 0.21 0.79 Apr. -0.10 0.10 0.30 0.21
May 0.06 | -0.10 0.00 0.30 May 0.05 | -0.40 0.00 0.50
N | Jun. 0.11 | -0.40| -0.31 071 ] 2 | Jun. 0.46 | -0.10 0.10 0.78
Rl 0.3 0.30 0.32 0.36 | & [l 0.51 0.10 0.30 .55
Aug. 0.17 0.00 0.21 0.56 Aug. 1.22 0.30 0.20 0.69
Sep. 0.17 | -D.20 0.21 0.48 Sep. 0.20 0.00 0.10 8.70
Oct. 0.00 0.00 0.00 1.84 oct. -0.80 | -0.40 0.00 1.31
Nov. -0.22 0.00 0.42 1.18 Nov. -0.40 0.10 0.30 | -0.04
Dec. 0.44 | -0.30 | -0.62 0.89 Dec. 0.76 0.10 | -0.50 1.36
lan. 0.77 | -0.30 0.31 0.19 Jan. 0.20 | -0.30 0.40 0.58
Feb. 0.560 0.30 0.31 | -0.12 Feb. 0.55 0,20 0.20 0.03
Mar. -0.22 0.30 0.42 0.21 Mar, 0.85 0.20 0.59 0.05
Apr. -0.16 0.20 0.00 0.36 Apr. 0.50 0.30 0.49 0.37
May 11! -030 | -0.22 0.14 May 0,20 0.00 0.29 0.45
§ Jun. 011 | -0.20 0.00 0.04 § Jun. 0.30 | -0.30 0.00 0.45
Nl 0.38 0.20 0.31 0.58 | N | ul 0.20 0.70 0.39 0.33
Aug. 0.33 0.10 0.31 0.39 Aug. -0.49 0.00 0.10 0.38
Sep. .11 0.00 0.10 0.62 Sep. -0.54 | -0.20 0.19 0.86
Odt. -0.27 | -0.50 0.00 0.93 Oct. -0.15 | -0.50 0.19 0.34
Nov. -0.11 0.10 0.31 0.83 Nov. 0.15 0.10 0.58 1.21
Dec. 0.49 | -0.20 | -0.51 0.56 Det. 0.31 | -0.20 ) -0.77 1.04
Jan. 0.54 0.00 0.21 | -0.02 Jan. 0.53 | -0.50 0.48 0.62
Feb. 0.64 0.20 0,21 0.36 Feb. 0.91 0.30 0.48 0.24
Mar. 0.32 0.00 0.41 0.97 Mar. 0.65 0.30 0.29 | -0.16
Apr. 0.59 0.10 0.31 0.88 Apr. G.61 0.30 0.29 0.10
May 0.32 0.20 0.00 0.48 May 0.19 | -0.20 0.19 0.23
3 | un, -0.16 | -0.30 | -0.31 0.39 | 5| Jun. -0.02 0.10 | -0.57 0.72
R 0.05| ©010| 031] 009N
Aug. 0.21 0,30 0.10 0.02
Sep. 0.53 0.50 0.20 0.56 1
Oct. 6.05 | -0.20 0.20 0.89 ]
Naov. -0.37 -0.50 0.51 1.04
Dec. 0.21| -0.20 ] -0.50 1.43
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LAMPIRAN 3
Nilai tukar USD, JPY, GBP terhadap rupiah-Indonesia (IDR)

]
berdasarkan teori PPP dan teori IFE.
Year / Nilal tukar menurut PPP Milal tukar menurut IFE
Month USD IPY GBP UsD IPY GBP
| lan.
Feb. 10477.70 81.25 15100.64 10532.88 79.69 15074.02
Mar. 10249.29 76.93 14602.35 10380.33 77.94 14733.99
Apr. 9899.02 75.55 14098.85 10056.92 76.90 14275.05
May 9589.12 73.00 13794.10 9616.36 73.71 13835.96
o [ Jun. 9210.31 72.99 13465.95 9280.72 73.59 13521.83
@ [ 8801.64 72.35 13175.96 §639.91 71.93 13073.15
Aug. 9005.94 76.38 14017.58 9090.42 77.28 14108,51
Sep. 8998.09 75.75 13841.40 9050.11 76.22 13890.88
Oct. 8997 .41 74,88 13989.47 9048.40 75.06 1403910
Nov. 9360.20 75.51 14577.51 9267.40 74.94 14356.24
Dec. 6266.09 75.83 14402.74 9183.41 75.74 14406.54
Jan, 8953.85 74.60 14735.69 9004.79 74.13 14245,93
Feb. 8876.03 75.57 14383.15 89682.13 75.83 14474.90
Mar. 8857.30 74.19 14308.59 8971.33 75.18 14433.63
Apr. 8971.65 75.07 14096.97 8991.47 75.82 14186.16
. [y 8899.74 73.90 13977.19 8909.96 74.47 13991.74
2 [ 3un. 8448.48 72.40 13748.84 8504.59 72.56 13746.88
& [ Ju. 8255.49 69.99 13716.84 8315.00 70.32 13762.00
Aug. 8391.46 70.92 13659.18 8431.35 71.22 13680.06
Sep. 8545.23 72.15 13634.16 8594.06 72.49 13674.74
Oct. 8563.92 74,28 13765.83 8545.10 74.35 1375180
Nov. $584.32 79.29 14296.47 8494.40 77.64 14210.74
Dec, 8595.05 78.44 14445.75 8554.83 78.47 14432.05
Jan. 8495.04 79.57 15203.20 8538.44 79.35 14917.35
Fel. 8374.69 78.88 15263.29 8449.50 79.40 15331.63
Mar. 8431,47 79.27 15761.20 8488.06 79.65 15775.01
Apr. 8639.62 79.83 15774.04 8639.47 79.54 15744.83
May 8647.13 81.10 15673.92 8672.85 81,01 15637.39
3 [ lun. 9015.63 80.59 16177.63 9048.40 80.88 16131.04,
2 [ ul 9464.86 86.80 17382.12 9447.09 86.47 17239.77
AU 9055,01 B52.85 15665.40 9093.74 83.36 16722.30
Sep, 9227.91 83.65 16820.81 9282,87 84.34 16860.03
Oct. 9200.47 83.60 16538.34 9236.10 84.07 16515.32
Nov. 9180.94 84.86 16564.72 9145.96 84,23 16496.90
Dec, 9220.69 88.83 16839.73 9055.62 86.73 16807.32
Jan. 9315.94 90.70 18496.39 9256.57 89.43 17830.14
Feb. 9180.30 89,57 17306.03 9257.38 89.55 17387.33
Mar. 9314.38 89.25 17630.77 9287.27 88.69 17495.90
Apr. 9364.12 89.45 17876.62 9412.61 89.79 17913,35
. [ty 9550.33 89.26 18106.03 9589.45 89.73 16151.08
S [ un. 9533.03 90.38 17717.68 9523,58 89.62 17662.67
Q& [ul. 9650.04 89.53 17629.38 9660.75 89.26 17557.74
Aug. 9815,51 88.08 17235.27 9847.04 88.33 17241.14
Sep, 9964.81 90.57 17995.58 10027.53 91.01 17976.89
Oct. 10991.92 100.59 30053.34 10306.13 93.29 18659.58
Nov. 11194.13 90.68 18082.29 10155.30 88.97 17918.85
Dec, 10109.42 84.78 17394.57 10100.28 85.75 17522.40
Jan, 9901,93 84.26 17862.49 5920.12 84.18 17315.98
Feb. 9518.18 B3.11 16744.58 9535.44 82.93 16805.95
Mar. 9323.92 79.22 1634578 9402.26 80.17 16450.69
Apr. 9130.65 78.08 15946.70 9214.01 78.99 16081.07
May 8941.05 76.38 15770.98 8991.14 77.13 15862.42
g [ un, 9018.09 80.86 16827.18 9038.86 81.32 16888.40
2 [l 9361,56 82.60 17344.35 5389 91 82,57 17350.81
Aug. 9235.67 79.73 17021.19 9263.19 80.67 17109.14
[ Sep. 9349.39 78.84 17244.66 9128.20 79.26 1727211
Oct. 9425.64 79.16 17359.53 9176.67 78.81 17329.75 |
Nov. 9248.78 78.79 17262.15 9225.20 78.15 17302.63
Dec. 9220.85 78.67 17514.49 9162.63 78.50 17458.40
Jan. 9159.42 78.89 19280.55 9131.59 78.27 179127.45
| Feb. 9075.61 77.11 17779.24 9093.01 75.98 17807.11
~ |_Mar. 9035,04 75.10 1773118 9091.05 75.64 1?801.3;
S apr. 9126.63 77.88 17797.88 9191.74 78.66 17869,
R 6,91 76.42 | 18038.15 9115.42 77.03 | 18103.57
May 9066. : 8679.49 73.90 17621.27
Jup. 8064.22 73.83 17594.22 0 R
Jul. 9051,44 73.67 18368.03 9000.02 73.7 17861.90 |
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LAMPIRAN 3 (lanjutan)

o Grafik nilai tukar spot rate 1 USD terhadap rupiah dan nilai tukar
menurut teori PPP dan teori IFE.

GRAFIK MILAI TUKAR (KURS) 1 USD
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o Grafik nilai tukar spot rate 1 JPY terhadap rupiah dan nilai tukar
menurut teori PPP dan teori IFE.

GRAFIK NILAI TUKAR (KURS) 1 JPY
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LAMPIRAN 3 (lanjutan)

o Grafik nilai tukar spot rate 1 GBP terhadap rupiah dan nilai tukar
menurut teori PPP dan teori IFE.

GRAFIK NILA) TUKAR (KURS) 1 GBP
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LAMPIRAN 4

OUTPUT HASIL REGRESI MODEL (1)

1. Perubahan kurs USD vs Inflasi relatif Indonesia - Amerika

Descriptive Statisfics

Mean | Std. Deviation N
Perubahan kurs aktual -,2072 2,04885 65
Inflasi relatif Indonesia
terhadap Amerika 6208 167003 65
Correlations
Inflasi relatif
Perubahan Indonesia
kurs aktual | terhadap Amerika
Pearson Perubahan kurs aktual 1,000 050
Correlation : ] -
inflasi relatif Indonesia 050 1.000
terhadap Amerika ' '
Sig. (1-tailed) | Perubahan kurs aktual 345
inflasi relatif Indonesia 345
terhadap Amerika '
N Perubahan kurs aktual 65 85
Inflasi relatif Indonesia
terhadap Amerika 65 65
Model Summary(b)
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 ,050(a) ,003 -013 2,06242
a Predictors: (Constant), Inflasi relatif Indonesia terhadap Amerika
b Dependent Variable: Perubahan kurs aktual
ANOVA(b)
Sum of
Model Squares df Mean Square F Sig.
1 Regression 683 1 683 161 690(a)
Residual 267,975 63 4,254
Total 268,657 64
a Predictors: {Constant), Inflasi relatif Indonesia terhadap Amerika
b Dependent Variable: Perubahan kurs aktual
Coefficients{a) '
Unstandardized Standardized .
Coefficients Coefficients t Sig.
Model
Std. Error Beta
1 (Constant) -,246 273 -,899 372
Inflasi relatif Indonesia 062 154 050 401 690
terhadap Amerika | S

a Dependent Variable: Perubahan kurs aktual
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2. Perubahan kurs JPY vs Inflasi relatif Indonesia - Jepang

Descriptive Statistics
Mean Std. Deviation N
Perubahan kurs aktual -0778 251098 B5
Inflasi relatif indonesia
terhadap Jepang 8195 1,27849 65
Correlations
Inflasi relatif
Perubahan Indonesia
kurs aktual terhadap Jepang
Pearson Perubahan kurs aktual 1,000 144
Correlation . ; -
Inflasi relatif Indonesia 144 1000
terhadap Jepang ' '
Sig. (1-tailed) | Perubahan kurs aktual 126
Inflasi relatif Indonesia 126
terhadap Jepang ’
N Perubahan kurs aktual 65 85
inflasi relatif indonesia
terhadap Jepang 65 65
Model Summary{b) .
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 144(a) 021 005 2,50431
a Prediclors: {Constant), Inflasi relatif Indonesia terhadap Jepang
b Dependent Variable: Perubahban kurs aktual
ANOVA(b) :
| Mode! Sum of Squares df Mean Square F Sig.
1 Regression 8.415 1 8,415 1,342 | .251(a)
Residual 395,108 63 6.272
Total 403,523 64

a Predictors: (C

b Dependent Variable: Perubahan kurs aktual

onstant), Inflasi relatif Indonesia terhadap Jepang
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Coefficients(a)

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta 1 Sig. |
1 {Constant) -310 370 -839 405
Inflasi relatif Indonesia
terhadap Jepang 284 ,245 144 1,158 .Zi
Charts
Mormal FUF ot of g Bearplol
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i £ L3l °
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L1} 43 a4 gmﬂl " awm o M-*ﬂ:’l“l’hmvm i m
3. Perubahan kurs GBP vs Inflasi relatif Indonesia - Inggris
Descriptive Statistics
Mean Std. Deviation N

Perubahan kurs aktual 3040 2,63303 65

Inflasi relatif Indonesia

terhadap Inggris 7209 1,59666 65

Correlations
Inflasi relatif
Perubahan Indonesia
kurs aktual | terhadap inggris
Pearson Perubahan kurs aktual 1,000 264
Correlation - : )
Inflasi relatif indonesia
) 264 1,000
terhadap Inggris

Sig. (1-tailed) | Perubahan kurs aktual 017
Inflasi relatif Indonesia 017
terhadap Inggris '

N Perubahan kurs aktual 65 65
Inflasi relatif Inqonesia 65 66 J
terhadap Inggris

Model Summary{b)
Adjusted R | Std. Error of

Maodel R R Square Square the Estimate

1 264(a) 070 055 2 55952

esia terhadap Inggris

a Predictors: (Constant}, Inflasi relatif Indon

b Dependent Varial

ble: Perubahan kurs aktual
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ANOVA(b)

Model Sum of Squares df | Mean Square F Sig.
1 Regression 30,979 1 30,979 4720 ,033(a)
Residual 412,722 63 6,551
Total 443,701 64
a Predictors: (Constant), inflasi relatif Indonesia terhadap Inggris
b Dependent Variable: Perubahan kurs aktual
Coefficients{a)
[ Unstandardized Standardized
Model Coefficients Coefficients t Sig.
B Std. Error Beta
1 {Constant) -010 349 -029 977
Inflasi relatif Indonesia
terhadap Inggris A36 200 ,264 2,175 033
a Dependent Variable: Perubahan kurs aktual
Charts
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LAMPIRAN 5
OUTPUT HASIL REGRESI MODEL (2)

1. Perubahan kurs USD vs Suku Bunga relatif Indonesia - Amerika

Descriptive Statistics
Mean Std. Dewviation N
Perubahan kurs aktual -.2072 2.04885 515
Suku bunga relatif indonesia
terhadap Amerika 5363 24214 65
Correlations
Suku bunga relatif
Perubahan Indonesia
kurs aktual | terhadap Amerika
Eearslon Perubahan kurs aktual 1,000 -,325
ti
orrelation Suku bunga relatif Indonesia 305 1.000
terhadap Amerika ' '
Sig. (1-tailed) | Perubahan kurs aktual 004
Suku bunga relatif Indonesia 004
terhadap Amerika ’
N Perubahan kurs aktual 65 65
Suku bunga relatif Indonesia 65 65
terhadap Amerika
Model Summary(b)
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 ,325(a) 106 092 1,95266
a Predictors: (Constant), Suku bunga relatif Indonesia terhadap Amerika
b Dependent Variable: Perubahan kurs aktual
ANOQVA(b}
Model Sum of Squares df Mean Square F Sig.
1 Regression 28,446 1 28,446 7.461 | .008(a)
Residual 240,211 63 3,813
Total 268,657 64
a Predictors; {Constant), Suku bunga relatif Indonesia terhadap Amerika
b Dependent Variable: Perubahan kurs aktual
Coefficients{a)
Unstandardized | Standardized _
Model Coefficients Coefficients t Sig. |
B Std. Error Beta
1 (Constant) 1.269 592 2143 036
Suku bunga refatif Indonesia 2753 1,008 325 | -2,731 008
terhadap Amerika JL/_J’J

a Dependent Variable: Perubahan kurs aktual
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2. Perubahan kurs JPY vs Suku Bunga relatif Indonesia - Jepang

Descriptive Statistics .
Mean Std. Deviation N
Perubahan kurs aktual -0778 2,51098 65
Suku bunga relatif
Indonesia terhadap ,34086 ,23006 65
Jepang
Correlations
Suku bunga
Perubahan | relatif Indonesia
kurs aktual | terhadap Jepang |
Pearson Perubahan kurs aktual 1,000 -233
Correlation . N
Suku bunga relatif Indonesia 233 1,000
terhadap Jepang ” '
Sig. (1-tailed) | Perubahan kurs aktual 031
Suku bunga relatif Indonesia 031
terhadap Jepang ’
N Perubahan kurs aktual 65 65
Suku bunga relatif indonesia
terhadap Jepang 65 65
Model Summary(b)
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 233(a) 054 039 246148 |
a Predictors: (Constant), Suku bunga relatif Indonesia terhadap Jepang
b Dependent Variable: Perubahan kurs aktual
ANOVA(D)
Madel Sum of Squares df Mean Square F Sig.
1 Regression 21,814 1 21,814 | 3600 | 062(a)
Residual 381,709 63 6059 |
Total 403,523 64

a Predictors: (Constant), Suku bunga relatif indonesia terhadap Jepang

b Dependent Variable: Perubahan kurs aktual
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Coefficients{a)

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t 8ig.
1 (Constant) 2,055 1,165 1,764 083
Suku bunga relatif
Indonesia terhadap -2,538 1,337 -233 | -1.897 062
Jepang
a Dependent Variable: Perubahan kurs akiual
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3. Perubahan kurs GBP vs Suku Bunga relatif Indonesia - Inggris

Descriptive Statistics
Mean Std. Deviation N
Perubahan kurs aktual 3040 2,83303 65
Suku bunga relatif
Indonesia terhadap 3717 18428 65
Inggris
Correlations
Suku bunga
Perubahan | relatif Indonesia
kurs aktual | terhadap Inggris
Pearson Perubahan kurs aktual 1,000 -252
Correlation Suku bunga relatif Indonesia 252 1.000
terhadap Inggris '
Sig. (1-tailed) Perubahan kurs aktual 021
Suku bunga refatif Indonesia 021
terhadap Inggris '
N Perubahan kurs aktual 65 65
Suku bunga relatif Indonesia 65 65
| _ terhadap Inggris .
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Model Summary(b}

Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 252(a) 064 049 2,56791 |

a Predictors: (Constant), Suku bunga relatif indonesia terhadap Inggris
b Dependent Variable: Perubahan kurs aktual

ANOVA(b)
Model Sum of Squares df Mean Square F Sig.
1 Regression 28,268 1 28.268 | 4,287 | ,043(a)
Residual 415433 63 6,504
Total 443701 64

a Predictors: (Constant), Suku bunga relatif Indonesia terhadap Inggris
b Dependent Varable: Perubahan kurs aktual

Coefficients{a)
Unstandardized Standardized
Model Coefficients Coefficients t Sig.
B Std. Ervor Beta
1 (Constant) 1,645 722 2,278 026
Suku bunga relatif
Indonesia terhadap -3,606 1,742 -,252 -2,070 ,043
Inggris

a Dependent Variable: Perubahan kurs aktual
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LAMPIRAN 6

OUTPUT HASIL REGRESI MODEL (3)

1. Perubahan kurs USD vs Inflasi dan Suku Bunga relatif Indonesia -

Amerika
Descriptive Statistics
Mean Std. Deviation N
Perubahan kurs aktual -,2072 2.04885 85
Inflasi relatif Indonesia
terhadap Amerika 6206 1,867003 65
Suku bunga relatif
Indonesia tethadap ,5363 24214 65
Amerika
Correlations
Inflasi relatif Suku bunga
Indonesia relatif Indonesia
Perubahan terhadap terhadap
kurs aktual Amerika Amerika
Pearson Perubahan kurs aktual 1,000 ,050 -,325
Correlation —— , ]
Inflasi relatif Indonesia 050 1.000 071
terhadap Amerika ' ' T
Suku bunga relatif Indonesia
terhadap Amerika -325 -071 1,000
Sig. (1-tailed) | Perubahan kurs aktual 345 004
Infiasi relatif Indonesia
terhadap Amerika 345 266
Suku bunga relatif Indonesia
terhadap Amerika 004 286
N Perubahan kurs aktual 85 65 65 |
Inflasi relatif Indonesia
terhadap Amerika 65 65 65
Suku bunga relatif Indonesia 65 85
terhadap Amerika 65
Model Summary(b)
Adjusted R | Std. Error of ‘
Maodel R R Square Square the Estimate | Durbin-Watson |
1 327(a) 107 078 1,96753 1,680
atif Indonesia

a Predictors; {Constant),

terhadap Amerika
b Dependent Variable: Perubahan kurs

aktual

Suku bunga relatif indonesia terhadap Amerika, Inflasi rel
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ANOVA(b)

Sum of
Madel Squares df Mean Square F Sig.
1 Regression 28,645 2 14,323 3,700 030(a)
Residual 240,012 62 3,871
Total 268,657 64

a Predictors: {Constant), Suku bunga relatif indonesia terhadap Amerika, Inflasi relatif Indonesia

terhadap Amerika

b Dependent Variable: Perubahan kurs aktual

Cocfficients{a} _
Unstandardized | Standardized '
Coefficients Coefficients t Sig. Correlations
Model Std. Zero-
B Error Beta order { Partiat | Part |
1 (Constant) 1,240 611 2,029 | 047
:gfﬁjma;“;";‘r‘f;‘es'a 033] 148 27| 227| 821| wos0| 029 027
Suku bunga relatif
Indongsia terhadap -2,737 | 1,018 -323| -2p888| 009 -325| -323 323:
Amerika '
a Dependent Variable: Perubahan kurs aktual
Residuals Statistics{a)
Minimum | Maximum Mean Std. Deviation N
Predicted Value -1,7767 7452 -,2072 66802 65
Std. Predicted Value -2,346 1,424 ,000 1,000 65
Standard Error of 245 1510 379 189 &5
Adjusted Predicted Value -1,8148 3,0242 -1723 77313 B5 |
Residual -3,86237 442741 ,00000 1,93654 65
Std. Residual -1,963 2,250 ,000 ,984 65
Stud. Residual -1,986 2270 -007 1,015 65
Deleted Residual -4,55422 4,52702 -,03488 2,08506 65
Stud. Deleted Residual -2,036 2,352 -,005 1,031 65
Mahal. Distance 005 36,730 1,969 4878 65
Cook's Distance ,000 1,052 ,031 133 65
Centered Leverage Value ,000 574 031 076 65
a Dependent Variable: Perubahan kurs aktual
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2. Perubahan kurs JPY vs Inflasi dan Suku Bunga relatif Indonesia -

Jepang
Descriptive Statistics
Mean Std. Deviation

Perubahan kurs aktual - 8778 2,51008 65

Infiasi relatif Indonesia

terhadap Jepang ,8195 1,27849 85

Suku bunga relatif

Indonesia terhadap Jepang 8406 23006 65

Correlations
Inflasi relatif Suku bunga
Perubahan Indonesia relatif iIndonesia
kurs aktual terhadap Jepang | terhadap Jepang |

Pearson Perubahan kurs aktual 1,000 144 -233

Correlation Irflasi relatif Ind X

rflasi relatif Indonesia 144 1.000 - 069
terhadap Jepang

Suku bunga relatif i

Indonesia terhadap Jepang ~233 069 1.000

Sig. (1-tailed) | Perubahan kurs aktual 126 031
Inflasi retatif Indonesia
terhadap Jepang 126 294
Suku bunga relatif 204
Indonesia terhadap Jepang 031 '

N Perubahan kurs aktual 65 65 65
Inflasi relatif Indonesia 65 85 85
terhadap Jepang
Suku bunga relatif 65 65 85
Indonesia terhadap Jepang

Model Summary(b)
Adjusted R Std. Error of _

Model R R Square Square the Estimate | Durbin-Watson

1 266(a) 071 041 2,45041 2,038 ,

- Inflasi relatif indonesia

a Predictors: (Constant}, Suku bul

terhadap Jepang
b Dependent Variable: Perubahan kurs aktual

nga relatif Indonesia terhadap Jepang,
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ANOVA(b)

Sum of
Model Squares df Mean Square F Sig.
1 Regression 28,504 2 14,252 2.356 .103(a)
Residual 375,019 62 6,049
Total 403,523 64

a Predictors: (Constant), Suku bunga relatif Indonesia terhadap Jepang, Inflasi relatif Indonesia

terhadap Jepang

b Dependent Variable: Perubahan kurs aktual

Coefficients(a)
Unstandardized | Standardized —‘
Coefficients Coefficients t Sig. Correlations
Model Std. Zero-
B Error Beta order | Partial | Par
1 {Constant) 1,766 | 1,196 1477 | 145
{2:'::;;?3‘2 p'ggg“es'a 253| 241 120 1052| 207 aa| 32| 120
Suku bunga relatif
Indonesia terhadap 2441 1,339 -224 | 1,822 073 -233 | -225| -223
Jepang
a Dependent Variable: Perubahan kurs aktual
Residuals Statistics(a)
Minimum | Maximum Mean 5td. Deviation N
Predicted Value -1,7011 1,9701 -0778 BB737 65
Std. Predicted Value -2,432 3,068 000 1,000 65
g:ae’;f'g;‘(’i Error of 309 1,822 485 212 65
Adjusted Predicted Value -1,8143 1,1856 -,0913 54461 65
Residual -5,00936 8,66341 ,00000 2.,42067 65
Std. Residual -2,037 3,523 ,000 984 85
Stud. Residual -2,097 3,641 002 1.006 65
Deleted Residual -5,30043 9,25430 01343 2,53236 65
Stud. Deleted Residual -2,158 4073 012 1,046 65
Mahal. Distance ,023 38,105 1,969 4726 65_
Cook's Distance 000 301 018 041 85
Centered Leverage Value ,000 595 031 074 65 |

a Dependent Variable: Perubahan kurs aktual
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3. Perubahan kurs GBP vs Inflasi dan Suku Bunga relatif Indonesia - inggris

Descriptive Statistics
Mean Std. Deviation N
Perubahan kurs aktual 3040 2,63303 65
Inflasi relatif Int_ionesia 7200 1,59666 65
terhadap inggris
Suku bunga relatif _ 3717 18428 65
Indonesia terhadap Inggns

71



lndonesia terhadap
Inggri

L




Residuals Statistics(a)

Minimum Maximum Mean Std, Deviation
Predicted Value -1,6124 3,5240 3040 83003 65
Std. Predicted Value -2,061 3,482 000 1,000 65
e o 313 1,432 495 211 65
Adjusted Predicted Value -1,5911 4,0322 3137 04632 65
Residual -4,51316 8,94339 00000 2,46330 65
Std. Residual -1,803 3,573 RENE o84 65
Stud. Residual -1,820 3.687 -,002 1,006 65
Deleted Residual -4,59475 9,52113 -,00966 2,57537 65
Stud, Deleted Residual 1,856 4139 009 1,046 65 |
Mahal. Distance 018 19,970 1,869 3,531 65
Cook's Distance ,000 293 018 039 65
Centered Leverage Value 000 312 031 055 65
a Dependent Variable: Perubahan kurs aktual
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