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LAMPIRAN 

 
Lampiran 1. Data Bulanan Variabel  Independent.

Sumber : Bank Indonesia 2009-2014 

PERIODE INFLASI BI RATE KURS JUB EMAS PERIODE INFLASI BI RATE KURS JUB EMAS
2009M01 -0.07 8.75 11,355    1,874      859          2011M10 -0.12 6.50 8,835      2,678      1,665      
2009M02 0.21 8.25 11,980    1,900      943          2011M11 0.34 6.00 9,170      2,730      1,739      
2009M03 0.22 7.75 11,575    1,917      924          2011M12 0.57 6.00 9,068      2,877      1,652      
2009M04 -0.31 7.50 10,713    1,913      890          2012M01 0.76 6.00 9,000      2,857      1,656      
2009M05 0.04 7.25 10,340    1,927      929          2012M02 0.05 5.75 9,085      2,852      1,743      
2009M06 0.11 7.00 10,225    1,978      946          2012M03 0.07 5.75 9,180      2,914      1,674      
2009M07 0.45 6.75 9,920      1,961      934          2012M04 0.21 5.75 9,190      2,930      1,650      
2009M08 0.56 6.50 10,060    1,995      949          2012M05 0.07 5.75 9,565      2,994      1,586      
2009M09 1.05 6.50 9,681      2,019      997          2012M06 0.62 5.75 9,480      3,053      1,597      
2009M10 0.19 6.50 9,545      2,022      1,043      2012M07 0.70 5.75 9,485      3,057      1,594      
2009M11 -0.03 6.50 9,480      2,062      1,127      2012M08 0.95 5.75 9,560      3,092      1,626      
2009M12 0.33 6.50 9,400      2,141      1,135      2012M09 0.01 5.75 9,588      3,128      1,744      
2010M01 0.84 6.50 9,365      2,074      1,118      2012M10 0.16 5.75 9,615      3,164      1,747      
2010M02 0.30 6.50 9,335      2,066      1,095      2012M11 0.07 5.75 9,605      3,208      1,721      
2010M03 -0.14 6.50 9,115      2,112      1,113      2012M12 0.54 5.75 9,670      3,308      1,689      
2010M04 0.15 6.50 9,012      2,116      1,149      2013M01 1.03 5.75 9,698      3,269      1,671      
2010M05 0.29 6.50 9,180      2,143      1,205      2013M02 0.75 5.75 9,667      3,280      1,628      
2010M06 0.97 6.50 9,083      2,231      1,233      2013M03 0.63 5.75 9,719      3,323      1,593      
2010M07 1.57 6.50 8,952      2,218      1,193      2013M04 -0.10 5.75 9,722      3,361      1,485      
2010M08 0.76 6.50 9,041      2,236      1,216      2013M05 -0.03 5.75 9,802      3,426      1,414      
2010M09 0.44 6.50 8,924      2,275      1,271      2013M06 1.03 6.00 9,929      3,413      1,342      
2010M10 0.06 6.50 8,928      2,309      1,342      2013M07 3.29 6.50 10,278    3,507      1,287      
2010M11 0.60 6.50 9,013      2,348      1,370      2013M08 1.12 7.00 10,924    3,502      1,347      
2010M12 0.92 6.50 8,991      2,471      1,391      2013M09 -0.35 7.25 11,613    3,584      1,349      
2011M01 0.89 6.50 9,057      2,437      1,356      2013M10 0.09 7.25 11,234    3,577      1,316      
2011M02 0.13 6.75 8,823      2,420      1,373      2013M11 0.12 7.50 11,977    3,616      1,276      
2011M03 -0.32 6.75 8,709      2,451      1,424      2013M12 0.55 7.50 12,189    3,730      1,225      
2011M04 -0.31 6.75 8,574      2,434      1,474      2014M01 1.07 7.50 12,226    3,652      1,245      
2011M05 0.12 6.75 8,537      2,475      1,510      2014M02 0.26 7.50 11,634    3,643      1,301      
2011M06 0.55 6.75 8,597      2,523      1,529      2014M03 0.08 7.50 11,404    3,660      1,336      
2011M07 0.67 6.75 8,508      2,565      1,573      2014M04 -0.02 7.50 11,532    3,730      1,299      
2011M08 0.93 6.75 8,578      2,621      1,756      2014M05 0.16 7.50 11,611    3,789      1,288      
2011M09 0.27 6.75 8,823      2,643      1,772      2014M06 0.43 7.50 11,969    3,866      1,279      
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Lampiran 2. Data Bulanan Variabel  Dependent. 

PERIODE AGRI MINING BASIC MISC CONS PROP INFRA FINAN TRADE 
2009M01 969 922 126 247 338 96 481 161 148 
2009M02 1047 964 124 220 346 97 446 145 144 
2009M03 1073 1006 135 264 351 100 525 173 162 
2009M04 1333 1444 151 317 381 112 589 216 186 
2009M05 1577 1819 182 363 434 131 603 228 205 
2009M06 1527 1849 193 416 496 145 611 244 218 
2009M07 1660 2145 223 505 591 160 696 273 250 
2009M08 1797 2140 229 538 559 158 674 280 260 
2009M09 1784 2239 238 585 598 163 700 305 276 
2009M10 1725 2085 253 552 575 154 670 288 256 
2009M11 1745 2130 254 561 626 144 693 293 248 
2009M12 1753 2203 274 601 671 147 729 301 276 
2010M01 1850 2236 280 627 700 153 729 312 299 
2010M02 1856 2179 278 627 718 150 668 303 304 
2010M03 1924 2430 292 702 738 166 698 346 328 
2010M04 1932 2577 315 800 822 182 700 373 349 
2010M05 1645 2275 296 725 890 155 670 357 316 
2010M06 1661 2239 312 809 959 163 678 377 317 
2010M07 1677 2275 340 859 1001 168 744 396 330 
2010M08 1743 2305 352 833 1006 171 750 397 320 
2010M09 1964 2632 405 1003 1177 193 808 448 383 
2010M10 2219 2758 399 1001 1180 202 845 468 407 
2010M11 2140 2871 391 933 1070 203 807 453 418 
2010M12 2284 3274 387 967 1095 203 819 467 474 
2011M01 2041 3044 338 874 1010 179 776 422 474 
2011M02 1979 3128 351 920 1037 179 742 432 500 
2011M03 2128 3162 389 1002 1107 194 758 483 484 
2011M04 2202 3257 401 1009 1118 208 800 511 497 
2011M05 2384 3236 405 1064 1122 209 794 502 514 
2011M06 2319 3254 403 1142 1180 207 776 507 530 
2011M07 2456 3363 416 1291 1254 232 780 543 585 
2011M08 2248 2884 401 1204 1285 229 711 507 525 
2011M09 2045 2487 362 1143 1204 206 694 467 493 

Sumber : Bursa Efek Indonesia 2009-2014 
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Lanjutan Lampiran 2. 

PERIODE AGRI MINING BASIC MISC CONS PROP INFRA FINAN TRADE 
2011M10 2155 2725 396 1236 1242 215 704 510 529 
2011M11 2174 2492 373 1261 1321 203 694 483 551 
2011M12 2146 2532 408 1311 1316 229 699 492 582 
2012M01 2137 2710 417 1400 1322 237 708 498 621 
2012M02 2297 2804 417 1279 1333 253 736 492 665 
2012M03 2428 2760 437 1329 1349 279 747 508 725 
2012M04 2327 2578 435 1301 1403 312 794 522 736 
2012M05 2149 2066 406 1187 1387 278 773 477 663 
2012M06 2189 2045 429 1234 1501 276 786 498 665 
2012M07 2340 2001 464 1253 1534 289 844 533 699 
2012M08 2222 1906 438 1211 1557 279 863 520 682 
2012M09 2242 2031 470 1312 1555 311 887 543 734 
2012M10 2123 1902 491 1397 1601 321 938 550 742 
2012M11 1915 1782 513 1282 1655 333 882 547 737 
2012M12 2063 1864 527 1337 1566 327 908 550 741 
2013M01 1995 1948 529 1293 1591 364 934 594 736 
2013M02 2004 1902 586 1408 1687 418 991 655 813 
2013M03 1991 1775 605 1388 1740 461 1037 667 872 
2013M04 1803 1731 634 1312 1890 497 1068 682 885 
2013M05 1976 1535 607 1283 2140 565 1009 646 927 
2013M06 2042 1423 586 1272 2057 483 1019 598 880 
2013M07 1703 1283 519 1188 2002 436 1026 597 838 
2013M08 1807 1430 456 1106 1881 365 952 506 759 
2013M09 1760 1435 470 1185 1852 384 931 551 776 
2013M10 1766 1500 515 1208 1893 403 976 589 789 
2013M11 1947 1444 467 1133 1758 345 950 543 790 
2013M12 2140 1429 481 1205 1782 337 930 540 777 
2014M01 1959 1349 514 1150 1889 364 970 581 781 
2014M02 2178 1364 528 1236 1960 391 995 609 821 
2014M03 2282 1379 537 1302 1970 434 997 633 860 
2014M04 2423 1476 516 1296 2014 426 1026 644 873 
2014M05 2252 1545 521 1248 1992 435 1093 651 872 
2014M06 2423 1475 517 1283 2008 407 1076 648 902 

Sumber : Bursa Efek Indonesia 2009-2014 

http://digilib.mercubuana.ac.id/
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Lampiran 3A. Model Regresi Sektor Pertanian 

  

Uji Normalitas.

  

 

 
Sumber : Pengolahan Data Eviews 

http://digilib.mercubuana.ac.id/
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Lampiran 3B. Model Regresi Sektor Pertanian Menggunakan AR(1) 

 

Uji Normalitas 

 

 

 
Sumber : Pengolahan Data Eviews 

 

http://digilib.mercubuana.ac.id/
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Lampiran 4A. Model Regresi Sektor Pertambangan 

 

Uji Normalitas

 

  
Sumber : Pengolahan Data Eviews 

 

http://digilib.mercubuana.ac.id/
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Lampiran 4B. Model Regresi Sektor Pertambangan Menggunakan AR(1) 

 

Uji Normalitas

 

 
 

Sumber : Pengolahan Data Eviews 

 

http://digilib.mercubuana.ac.id/
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Lampiran 5A. Model Regresi Sektor Industri Dasar Dan Kimia 

 

Uji Normalitas 

 

 

  
Sumber : Pengolahan Data Eviews 

 

http://digilib.mercubuana.ac.id/
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Lampiran 5B. Model Regresi Sektor Industri Dasar Dan Kimia Menggunakan AR(1) 

 

Uji Normalitas 

 

 

 
Sumber : Pengolahan Data Eviews 

http://digilib.mercubuana.ac.id/
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Lampiran 6A. Model Regresi Sektor Aneka Industri  

  

Uji Normalitas 

 

 

 
Sumber : Pengolahan Data Eviews 
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Lampiran 6B. Model Regresi Sektor Aneka Industri Menggunakan AR(1) 

  

Uji Normalitas 

 
 

 

 
 

Sumber : Pengolahan Data Eviews 
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Lampiran 7A. Model Regresi Sektor Industri Barang Konsumsi 

  

Uji Normalitas 

 

 

  
Sumber : Pengolahan Data Eviews 

http://digilib.mercubuana.ac.id/
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Lampiran 7B. Model Regresi Sektor Industri Barang Konsumsi Menggunakan AR(1) 

  

Uji Normalitas 

 

 
 

Sumber : Pengolahan Data Eviews 

http://digilib.mercubuana.ac.id/
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Lampiran 7C. Model Regresi Sektor Industri Barang Konsumsi Menggunakan 
Transformasi Logaritma Natural dan AR(1) 

  

Uji Normalitas 

 
 

 

  
Sumber : Pengolahan Data Eviews 
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Lampiran 8A. Model Regresi Sektor Properti dan Real Estate 

  

Uji Normalitas 

 

 

  

Sumber : Pengolahan Data Eviews 
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Lampiran 8B. Model Regresi Sektor Properti dan Real Estate Menggunakan AR(1) 

  

Uji Normalitas 

 

 

 
Sumber : Pengolahan Data Eviews 
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Lampiran 8C. Model Regresi Sektor Properti dan Real Estate Menggunakan 
Transformasi Logaritma Natural Dan AR(1) 

  

Uji Normalitas

 

  
Sumber : Pengolahan Data Eviews 

 

http://digilib.mercubuana.ac.id/



142 
 

142 
 

 

Lampiran 9A. Model Regresi Sektor Infrastruktur Dan Transportasi 

  

Uji Normalitas 

 

 

 

 
Sumber : Pengolahan Data Eviews 
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Lampiran 9B. Model Regresi Sektor Infrastruktur Dan Transportasi Menggunakan 
AR(1) 

  

Uji Normalitas 

 

 

 
Sumber : Pengolahan Data Eviews 

http://digilib.mercubuana.ac.id/
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Lampiran 10A. Model Regresi Sektor Keuangan  

  

Uji Normalitas 

 

 
 

Sumber : Pengolahan Data Eviews 
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Lampiran 10B. Model Regresi Sektor Keuangan Menggunakan AR(1) 

 

Uji Normalitas 

 

 
 

Sumber : Pengolahan Data Eviews 
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Lampiran 11A. Model Regresi Sektor Perdagangan, Jasa Dan Investasi 

 

Uji Normalitas 

 

 

 
Sumber : Pengolahan Data Eviews 
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Lampiran 11B. Model Regresi Sektor Perdagangan, Jasa Dan Investasi Menggunakan 
AR(1) 

 

Uji Normalitas 

 

 

 
Sumber : Pengolahan Data Eviews 
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