Nomor
3.1
4.1
4.2
4.3
4.4
4.6
4.7
51
5.2
5.3
54
55
5.6

5.7

5.8

5.9

5.10

5.11

5.27

5.28
5.29
5.30

DAFTAR TABEL

Nama Tabel

Tabel Metode Pengumpulan Data .........cooovi v e e e e eenaas
Tabel Perkembangan Indeks IHSG 2005-2010 .......ccovviiiieiieiieiieiie e eenn,
Tabel Perkembangan Indeks DJIA 2005-2010 .........ccoveiiiiiieieie e e e,
Tabel Perkembangan Indeks HSI 225 2005-2010 .........ccovviiiieiieie e e

Tabel Perkembangan Indeks Nikkei 2005-2010 ..........covviiiiiiiiiiiie e
Tabel Perkembangan Indeks FTSE 100 2005-2010 .........ccovvvveviiiiieiieeneennnn,
Tabel Perkembangan Indeks STI1 2005-2010 .......c..oviriiiiieiie e,
Tabel Kritis F-Tabel ... .o e e e
Tabel Hasil Uji Chow Indeks Saham Global ...............ccoooiiiiii e,
Tabel Matriks correlation sebelum peristiwa subprime mortgage 2005-2006 .........
Tabel Matriks correlation ketika peristiwa subprime mortgage 2007-2008 .........
Tabel Matriks correlation sesudah peristiwa subprime mortgage 2009-2010 .........

Tabel Hasil White’s Heteroscedasticity Test sebelum peristiwa Subprime
Mortgage 2005-2006 .

Tabel Hasil White’s Heteroscedast|C|ty Test ketlka perlstlwa Subprlme Mortgage
2007-2008 ...ttt e e e

Tabel Hasil White’s Heteroscedasticity Test sesudah peristiwa Subprime
Mortgage 2009-2010 . ..
Tabel Hasil White’s Heteroscedast|C|ty ConS|stent Standard Error and

Covariance sebelum peristiwa subprime mortgage 2005-2006 .......................

Tabel Hasil White’s Heteroscedasticity-Consistent Standard Error and

Covariance ketika peristiwa subprime mortgage 2007-2008 .............cccevvieennns

Tabel Hasil White’s Heteroscedasticity-Consistent Standard Error and
Covariance sesudah peristiwa subprime mortgage 2009-2010 .

Tabel Jenis Hubungan Kausalitas Granger antara IHSG dengan DJI HSI lekel-

225, FTSE 100 dan STI .

Tabel Hasil Tabel Regre3| Berganda Sebelum Perlstlwa Subprlme Mortgage
Tabel Hasil Tabel Regresi Berganda Sesudah Peristiwa Subprime Mortgage ......

Tabel Hasil Tabel Regresi Berganda Sesudah Peristiwa Subprime Mortgage

Xiii

Halaman
49
76
79
82
85
88
91
95
96

100
101
102
103

104

105

107

108

109

121
123

127
131



