UJlI ASUMSI KLASIK

1. Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 60
Mean ,0000000

Normal Parameters2?
Std. Deviation ,88467019
Absolute ,156
Most Extreme Differences Positive ,156
Negative -,152
Kolmogorov-Smirnov Z 1,211
Asymp. Sig. (2-tailed) ,106

a. Test distribution is Normal.

b. Calculated from data.

2. Uji Multikolinearitas

Model Collinearity Statistics
Tolerance VIF
(Constant)
Bl_rate 273 3,656
1 Inf ,810 1,234
kurs ,223 4,490
M2In ,118 8,457

49



a. Dependent Variable: ihsg

3. Uji Heteroskedastisitas

Scatterplot
Dependent Variable: risk_premium
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Regression Studentized Residual

4. Uji Autokorelasi

Model Summary®

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 ,3462 ,120 ,056 ,91628 2,201

a. Predictors: (Constant), M2In, Inf, Bl_rate, kurs

b. Dependent Variable: ihsg
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S. LAMPIRAN OUTPUT REGRESI
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Regression
Variables Entered/Removed?
Model Variables Entered Variables Method
Removed
M2In, Inf, BI_rate, Enter
' kurs®?
a. Dependent Variable: ihsg
b. All requested variables entered.
Model Summary
Model R R Square Adjusted R Std. Error of the
Square Estimate
1 ,3462 ,120 ,056 ,91628
a. Predictors: (Constant), M2In, Inf, BI_rate, kurs
ANOVA?
Model Sum of Squares df Mean Square F Sig.
Regression 6,283 4 1,571 1,871 ,129°b
1 Residual 46,176 55 ,840
Total 52,459 59

a. Dependent Variable: ihsg

b. Predictors: (Constant), M2In, Inf, BI_rate, kurs




Coefficients?
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Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -41,242 26,884 -1,534 ,131
Bl_rate 1,091 ,682 421 1,601 ,115
1 Inf -,051 ,052 -,131 -,983 ,330
kurs -18,770 7,678 -,766 -2,445 ,018
M2In 44,337 22,527 ,858 1,968 ,054

a. Dependent Variable: ihsg




