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UJI ASUMSI KLASIK 
 
1. UJI NORMALITAS DATA 
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Dependent Variable: IHSG

Normal P-P Plot of Regression Standardized Residual
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2. UJI MULTIKOLINEARITAS 
Coefficientsa

2.257 .695 3.248 .002
-.729 .179 -.438 -4.079 .000 -.449 -.443 -.436 .993 1.007
-.242 .194 -.145 -1.247 .217 -.178 -.150 -.133 .851 1.175
.003 .047 .008 .067 .947 -.059 .008 .007 .856 1.168

(Constant)
Kurs
Suku Bunga
Inflasi

Model
1

B Std. Error

Unstandardized
Coefficients

Beta

Standardized
Coefficients

t Sig. Zero-order Partial Part
Correlations

Tolerance VIF
Collinearity Statistics

Dependent Variable: IHSGa. 
 

 
 
3. UJI HETEROSKEDASTISITAS 

Coefficientsa
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Standardized
Coefficients
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Dependent Variable: AbsUta. 
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Regression Standardized Predicted Value
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4. UJI AUTOKORELASI 
Model Summaryb

.471a .222 .188 5.81755 1.681
Model
1

R R Square
Adjusted
R Square

Std. Error of
the Estimate

Durbin-
Watson

Predictors: (Constant), Inflasi, Kurs, Suku Bungaa. 

Dependent Variable: IHSGb. 
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PENGUJIAN HIPOTESIS 
 
Regression 
 

Variables Entered/Removedb

Inflasi,
Kurs, Suku
Bunga

a . Enter

Model
1

Variables
Entered

Variables
Removed Method

All requested variables entered.a. 

Dependent Variable: IHSGb. 
 

Model Summary

.471a .222 .188 5.81755
Model
1

R R Square
Adjusted
R Square

Std. Error of
the Estimate

Predictors: (Constant), Inflasi, Kurs, Suku Bungaa. 
 

ANOVAb

656.792 3 218.931 6.469 .001a

2301.384 68 33.844
2958.176 71

Regression
Residual
Total

Model
1

Sum of
Squares df Mean Square F Sig.

Predictors: (Constant), Inflasi, Kurs, Suku Bungaa. 

Dependent Variable: IHSGb. 
 

Coefficientsa

2.257 .695 3.248 .002
-.729 .179 -.438 -4.079 .000
-.242 .194 -.145 -1.247 .217
.003 .047 .008 .067 .947

(Constant)
Kurs
Suku Bunga
Inflasi

Model
1

B Std. Error

Unstandardized
Coefficients

Beta

Standardized
Coefficients

t Sig.

Dependent Variable: IHSGa. 
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