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LAMPIRAN



Lampiran 1. Data Indeks Harga Saham Gabungan, Jakarta Islamic Index, Inflasi
dan Indeks Dow Jones

No. IHSG JI Inflasi IDJ
1 6688.38 | 574.86 1.87 | 36679.44
2 6754.46 | 585.16 1.75 | 36565.73
3 6687.13 | 590.86 1.66 | 35892.92
4 6286.94 | 552.54 1.60 | 35475.40
5 6263.54 | 547.46 1.59 |35631.19
6 6166.31 | 557.89 1.52 |35171.52
7 6134.88 | 583.54 1.33 | 34849.32
8 6005.09 | 585.86 1.68 | 35091.56
9 6115.62 | 614.23 1.42 | 34256.75
10 | 6394.45 | 635.49 1.37 | 33259.00
11 6314.56 | 651.69 1.38 | 32009.64
12 6504.99 | 679.72 1.55 |31272.22
13 | 6195.15 | 664.76 1.68 | 30637.47
14 | 5798.29 | 623.22 1.59 |30116.51
15 | 5182.53 | 553.52 1.44 | 28957.90
16 | 5337.10 | 567.81 1.42 |29199.35
17 5381.95 | 571.93 1.32 | 28733.35
18 | 5162.98 | 563.69 1.54 | 27071.33
19 5139.41 | 567.73 1.96 | 27580.21
20 | 4755.96 | 542.50 | 2.19 | 25758.79
21 4975.54 | 546.46 2.67 24764.77
22 5715.94 | 612.75 | 2.96 | 27102.34
23 | 6013.70 | 651.18 2.98 | 29568.57
24 | 6348.53 | 702.94 | 2.68 |29373.62
25 | 6337.34 | 706.23 2.72 | 28701.66
26 | 6274.29 | 697.11 3.00 |28174.97
27 6348.31 | 709.17 3.13 | 27204.36
28 | 6414.48 | 707.96 3.39 | 27306.73
29 6404.58 | 703.14 | 3.49 | 27175.59
30 | 6468.25 | 700.51 3.32 | 27398.68
31 6377.35 | 684.78 3.28 | 26907.37
32 6465.77 | 692.86 3.32 | 26689.39
33 | 6636.33 | 720.42 2.83 | 26695.96
34 | 6537.23 | 713.87 2.48 | 26155.98
35 | 6581.73 | 730.93 257 | 26241.42
46 | 6630.13 | 779.11 3.40 | 25449.15
47 6693.47 | 795.09 3.18 | 26306.70
48 |6686.35| 799.15 | 3.25 |26616.71
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Lampiran 2. Hasil Uji Korelasi Person untuk Data Indeks Harga Saham

> |HS=read.table("E:/1/Data & Syntax/Data_IHS JIl.txt",header=TRUE)
> x1=IHS[,3]

> x2=1HS[,4]

> y1=IHS[,1]

> y2=IHS[,2]

> n=length(x1)

> ##Hasil Uji Korelasi Pearson##

> r=cor(yl,y2, method = c("pearson™))
> thitung<-(r*sqrt(n-2))/sqrt(1-(r"2))
> v<-n-2

> ttabel<-qt(1-(0.05/2),v)

> print(r)

[1] 0.6320573

> print(thitung)

[1] 5.531942

> print(ttabel)

[1] 2.012896
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Lampiran 3. Nilai Parameter 8 untuk Variabel Respon Indeks Harga Saham
Gabungan

> peta
[1]

[1,] 4208.569
[2,] 1196.431
[3,] -3754.981
[4,] 3216.412
[5,] 0.3194088
[6,] -0.7533775
[7.] 0.5221266
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Lampiran 4. Nilai Parameter B untuk Variabel Respon Jakarta Islamic Index

> beta
[1]

[1,] 627.73310
[2,] -22.08842
[3,] 406.95756
[4,] -322.33973
[5,] 0.03826608
[6,] -0.22146027
[7,] 0.17454739
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