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LAMPIRAN 

 

Nominal dan Perubahan Kapitalisasi Pasar Jakarta Islamic Index (JII) dan 

Indeks Saham Syariah Indonesia (ISSI), serta Perubahan PDB 

 

Tahun Kuartal 

Kapitalisasi Pasar (Dalam Miili iar Rupi iah) 

PDB JII ISSI 

Nominal Perubahan Nominal Perubahan 

2017 

I  Rp       2,106,211.65  3.19%  Rp       3,323,611.39  4.68% 5.01% 

II  Rp       2,231,679.45  5.96%  Rp       3,491,395.41  5.05% 5.01% 

III  Rp       2,188,062.82  -1.95%  Rp       3,478,918.47  -0.36% 5.06% 

IV  Rp       2,288,015.67  4.57%  Rp       3,704,543.09  6.49% 5.19% 

2018 

I  Rp       2,123,498.74  -7.19%  Rp       3,584,600.83  -3.24% 5.06% 

II  Rp       2,047,165.04  -3.59%  Rp       3,427,582.42  -4.38% 5.27% 

III  Rp       2,072,793.68  1.25%  Rp       3,543,321.48  3.38% 5.17% 

IV  Rp       2,239,507.78  8.04%  Rp       3,666,688.31  3.48% 5.18% 

2019 

I  Rp       2,302,445.17  2.81%  Rp       3,798,988.16  3.61% 5.07% 

II  Rp       2,114,406.96  -8.17%  Rp       3,699,472.67  -2.62% 5.05% 

III  Rp       2,124,184.47  0.46%  Rp       3,794,158.38  2.56% 5.02% 

IV  Rp       2,318,565.69  9.15%  Rp       3,744,816.32  -1.30% 4.97% 

2020 

I  Rp       1,582,238.00  -31.76%  Rp       2,688,657.92  -28.20% 2.97% 

II  Rp       1,777,933.29  12.37%  Rp       2,905,765.81  8.07% -5.32% 

III  Rp       1,834,125.80  3.16%  Rp       2,925,937.48  0.69% -3.49% 

IV  Rp       2,058,772.65  12.25%  Rp       3,344,926.49  14.32% -2.19% 

2021 

I  Rp       1,980,626.84  -3.80%  Rp       3,439,755.79  2.84% -0.69% 

II  Rp       1,780,193.15  -10.12%  Rp       3,352,256.29  -2.54% 7.08% 

III  Rp       1,964,321.24  10.34%  Rp       3,595,742.20  7.26% 3.53% 

IV  Rp       2,015,192.24  2.59%  Rp       3,983,652.80  10.79% 5.03% 

2022 

I  Rp       2,143,993.97  6.39%  Rp       4,249,251.70  6.67% 5.02% 

II  Rp       2,060,798.04  -3.88%  Rp       4,259,240.63  0.24% 5.46% 

III  Rp       2,276,016.35  10.44%  Rp       4,352,892.94  2.20% 5.73% 

IV  Rp       2,155,449.41  -5.30%  Rp       4,786,015.74  9.95% 5.01% 

2023 

I  Rp       2,117,267.55  -1.77%  Rp       4,760,828.11  -0.53% 5.04% 

II  Rp       2,270,624.17  7.24%  Rp       5,031,624.09  5.69% 5.17% 

III  Rp       2,350,449.17  3.52%  Rp       5,872,421.11  16.71% 4.94% 

IV  Rp       2,501,485.69  6.43%  Rp       6,145,957.92  4.66% 5.04% 
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Uji Statistik Deskriptif 

Descriptive Statistics 

 N Mi ini imum Maxi imum Me ian Std. Deivi iati ion 

JIiI i 28 -.3176 .1237 .011656 .0897751 

I iSSI i 28 -.2820 .1671 .027197 .0792438 

PDB 28 -.0532 .0708 .039068 .0298619 

Vali id N (liistwi isei) 28     

 

Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardiize id 

Re isiidual 

N 28 

Normal Parameite irs
a,b

 Me ian .0000000 

Std. Deivi iati ion .02916513 

Most E ixtre ime i Diiffeire inceis Absolutei .353 

Posiitiive i .179 

Ne igatiive i -.353 

Te ist Statiistiic .353 

Asymp. Siig. (2-taiileid) .000
c
 

Eixact Si ig. (2-taiile id) .001 

Poiint Probabiili ity .000 

a. Teist diistriibutiion iis Normal. 

b. Calculateid from data. 

c. Liilliieifors Siigniifiicancei Correictiion. 

 

Uji Bootstrapping 

Bootstrap Specifications 

Sampliing Me ithod Si implei 

Numbeir of Sampleis 1000 

Confiide incei I inteirval Le ive il 95.0% 

Confiide incei I inteirval Type i Bi ias-correicteid and 

acceile irateid (BCa) 
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Uji Statistik Deskriptif dengan Bootstrapping 

Descriptive Statistics 

 Statiistiic 

Bootstrap
a
 

Bi ias Std. Eirror 

BCa 95% Confiideincei I inteirval 

Lowe ir Uppeir 

PDB Me ian .039068 -.000126 .005604 .027496 .048744 

Std. Deivi iati ion .0298619 -.0011928 .0066866 .0159440 .0388577 

N 28 0 0 . . 

JiiI i Me ian .011656 -.000312 .017205 -.025915 .042218 

Std. Deivi iati ion .0897751 -.0039164 .0211327 .0557440 .1209522 

N 28 0 0 . . 

I iSSI i Me ian .027197 -.000595 .014858 -.003339 .052003 

Std. Deivi iati ion .0792438 -.0042997 .0215885 .0442397 .1076174 

N 28 0 0 . . 

a. Unleiss otheirwi ise i noteid, bootstrap reisults arei baseid on 1000 bootstrap sample is 

 

Uji Regresi Linear Berganda dengan Bootstrapping 

Bootstrap for Coefficients 

Mode il B 

Bootstrap
a
 

Bi ias Std. Eirror Si ig. (2-taiileid) 

BCa 95% Confiideincei I inteirval 

Lowe ir Uppeir 

1 (Constant) .039 .001 .007 .007 .023 .055 

JiiI i -.094 -.011 .113 .391 -.339 .076 

I iSSI i .037 -.022 .120 .755 -.161 .183 

a. Unleiss otheirwi ise i noteid, bootstrap reisults arei baseid on 1000 bootstrap sample is 

 

ANOVAa 

Mode il Sum of Squareis df Me ian Squarei F Si ig. 

1 Re igreissiion .001 2 .001 .604 .554
b
 

Re isiidual .023 25 .001   

Total .024 27    

a. Deipe indeint Variiablei: PDB 

b. Preidiictors: (Constant), IiSSI i, JIiI i 
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Model Summary 

Mode il R R Squarei 

Adjusteid R 

Squarei 

Std. Eirror of thei 

Eistiimatei 

1 .215
a
 .046 -.030 .0303093 

a. Preidiictors: (Constant), IiSSI i, JIiI i 
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