
 

 

LAMPIRAN 

 

 



Lampiran 1 Data IHSG, Kurs, dan Inflasi  

bulan tahun tingkat inflasi kurs   Volume IHSG 
01/06/2009 3.65% 14142 95898711200 
01/07/2009 2.71% 14553 81982100300 
01/08/2009 2.75% 14411 68301762200 
01/09/2009 2.83% 15303 86977977600 
01/10/2009 2.57% 15004 98857472200 
01/11/2009 2.41% 14785 59964222200 
01/12/2009 2.78% 14485 82687327400 
01/01/2010 3.72% 14476 58475107300 
01/02/2010 3.81% 14021 81365576000 
01/03/2010 3.43% 13946 1.05507E+11 
01/04/2010 3.91% 13825 87926923500 
01/05/2010 4.16% 13776 91220776800 
01/06/2010 5.05% 13480 82113176600 
01/07/2010 6.22% 13616 81726803200 
01/08/2010 6.44% 13582 63764534200 
01/09/2010 5.80% 13640 1.05476E+11 
01/10/2010 5.67% 13559 1.01676E+11 
01/11/2010 6.33% 13418 59939428200 
01/12/2010 6.96% 13390 57136795000 
01/01/2011 7.02% 13386 33288846400 
01/02/2011 6.84% 13388 52508015000 
01/03/2011 6.65% 13394 51775824400 
01/04/2011 6.16% 13388 92327768800 
01/05/2011 5.98% 13414 61102879000 
01/06/2011 5.54% 13410 77771733400 
01/07/2011 4.61% 13503 72399600800 
01/08/2011 4.79% 13631 54811268800 
01/09/2011 4.61% 13116 75537829600 
01/10/2011 4.42% 13063 50759519800 
01/11/2011 4.15% 13367 40142565600 
01/12/2011 3.79% 13159 55666096600 
01/01/2012 3.65% 13246 52493035200 
01/02/2012 3.56% 13683 33223493000 
01/03/2012 3.97% 13270 70171301800 
01/04/2012 4.50% 13342 52239910000 
01/05/2012 4.45% 13462 33249221200 
01/06/2012 4.53% 13915 36226039600 
01/07/2012 4.56% 13864 27696006800 



01/08/2012 4.58% 13909 42130136200 
01/09/2012 4.31% 13707 58654133000 
01/10/2012 4.61% 14730 34515598800 
01/11/2012 4.32% 14097 37336733000 
01/12/2012 4.30% 13548 46647148200 
01/01/2013 4.57% 13399 44086729600 
01/02/2013 5.31% 13277 41871168800 
01/03/2013 5.90% 13002 57888441200 
01/04/2013 5.57% 13149 49691693200 
01/05/2013 5.47% 12927 45230439200 
01/06/2013 5.90% 12688 44964721900 
01/07/2013 8.61% 12502 66942192500 
01/08/2013 8.79% 12257 92523051900 
01/09/2013 8.40% 12142 73035132500 
01/10/2013 8.32% 12273 63113145000 
01/11/2013 8.37% 11776 55700469000 
01/12/2013 8.38% 11649 55427112600 
01/01/2014 8.22% 12029 69935300400 
01/02/2014 7.75% 11669 87284636400 
01/03/2014 7.32% 11590 76673742100 
01/04/2014 7.25% 11461 62426319200 
01/05/2014 7.32% 11692 59399840700 
01/06/2014 6.70% 12287 76992830300 
01/07/2014 4.53% 12250 71651853900 
01/08/2014 3.99% 12037 78633212300 
01/09/2014 4.53% 11290 75967911400 
01/10/2014 4.83% 11671 80043521000 
01/11/2014 6.23% 10979 96613060000 
01/12/2014 8.36% 10329 94219872800 
01/01/2015 6.96% 9979 78908016300 
01/02/2015 6.29% 9851 96820780500 
01/03/2015 6.38% 9771 87512382900 
01/04/2015 6.79% 9768 74841895900 
01/05/2015 7.15% 9715 66490581700 
01/06/2015 7.26% 9746 61536178700 
01/07/2015 7.26% 9718 69686518600 
01/08/2015 7.18% 9653 68705625400 
01/09/2015 6.83% 9663 89096456900 
01/10/2015 6.25% 9636 58142315500 
01/11/2015 4.89% 9608 44268983400 
01/12/2015 3.35% 9532 51540959900 



01/01/2016 4.14% 9527 61740009900 
01/02/2016 4.42% 9613 81119384900 
01/03/2016 4.45% 9236 84316471600 
01/04/2016 3.60% 9226 64177101700 
01/05/2016 3.33% 9130 99470404800 
01/06/2016 3.45% 9045 79617343200 
01/07/2016 3.21% 9113 1.26376E+11 
01/08/2016 2.79% 9216 96836257400 
01/09/2016 3.07% 8879 1.06499E+11 
01/10/2016 3.31% 8867 1.50673E+11 
01/11/2016 3.58% 8621 1235733000 
01/12/2016 3.02% 8551 2453053100 
01/01/2017 3.49% 8640 3216845000 
01/02/2017 3.83% 8580 1766313600 
01/03/2017 3.61% 8617 1229812800 
01/04/2017 4.17% 8753 1289370400 
01/05/2017 4.33% 8867 723336100 
01/06/2017 4.37% 9102 959742600 
01/07/2017 3.88% 9036 1267802200 
01/08/2017 3.82% 9058 1078401500 
01/09/2017 3.72% 8973 1322968600 
01/10/2017 3.58% 8969 1299946900 
01/11/2017 3.30% 9086 982689900 
01/12/2017 3.61% 8997 1894206300 
01/01/2018 3.25% 9128 2055828000 
01/02/2018 3.18% 9226 1669079000 
01/03/2018 3.40% 9057 1362405900 
01/04/2018 3.41% 9161 1288503300 
01/05/2018 3.23% 9382 800124100 
01/06/2018 3.12% 9412 1320595600 
01/07/2018 3.18% 9447 1257577100 
01/08/2018 3.20% 9527 1210011400 
01/09/2018 2.88% 9593 1539594700 
01/10/2018 3.16% 9729 1391867600 
01/11/2018 3.23% 10110 1220062100 
01/12/2018 3.13% 9970 2027244600 
01/01/2019 2.82% 10276 1955163100 
01/02/2019 2.57% 10392 1987558400 
01/03/2019 2.48% 10767 1894855300 
01/04/2019 2.83% 14286 1894855300 

01/05/2019 3.32% 14457 1874205900 



Lampiran 2 Output Uji Stasioner pada Level 

 

 

 

 

 

 

 

 



Lampiran 3 Output Uji Stasioner pada First Difference 

 

 

 

 

 

 

 

 



Lampiran 4 Output Uji Lag Optimal 

 

Lampiran 5 Output Uji Stabilitas VAR 

 

 

 

 

 

 



Lampiran 6 Output Uji Kointegrasi 

 

 

Lampiran 7 Output Uji Kausalitas Granger 

 

 



Lampiran 8 Output Model VECM 

 

 

 



Lampiran 9 Output Impulse Response Function (IRF) 

 

 

 

 

 

 

 

 

 



Lampiran 10 Output Variance Decomposition 

 

 

 

 

 

 



 


