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Lampiran 1

Hasil Pengolahan Data dengan M enggunakan Program LISREL versi 8.30

DATE: 0OF/15/2000
TIME: 23:2Z2

FPRELTIS Z.30
B

kKarl &. Jdreskog & Dag Sdrbom

This program is published exclusively by
scientific software Internaticnal, Inc.
7383 M. Lincoln Avenue, sSuite 100
Chicago, IL &0646-1704, U.S.A.
Fhone: (B00)247-6113, (B471675-0720, Fax: (B473675-2140
Copyright by Scientific software International, Inc., 1981-99
Use of this program is subject to the terms specified in the
Universal Copyright Conwvention.
website: www.ssicentral.com

The following Tines were read from file D:iWLATIHA-4MDATALN. PRZ:
'PRELIS S¥MTAx: Can be edited

v =D\ LATIHA~ \DATALN, PSF

QU MaskM SM=Latd. Cor =M

Total sample size = 52

uniwvariate summary statistics for continuous variables

variahkle Mean StT. Dewv. T-value skewness Kurtosis Minimum Freg. Maximum Freg.
LMNEBUMGA -2.359 0,175 -97. 069 0,505 -1.184 -2.600 3 -2.06a0
LMEURS 59,166 0.077 854,170 1.6%1 1.865 0. 080 1 5,400
LNIMFLAS 2.229 0.370 43,442 0,487 -1.187 1.660 1 2.910
LMIHSG 7.380 0.320 166.424 0,236 -1.399 6.940 1 7,920
LNDEPOSI G, 360 0.3586 159, 598 0,184 -1.348 8. 810 1 5,970
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Test of univariate wWormality for Continuous wvariahles

skewness

variable Z-score P-value
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LMDEPOST
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kurtosis
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Histograms for Continuous wvariables
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LMDEPOST

Freguency Percentage Lower

|
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cCorrelation Matrix

LMBUNGA

LMEUMNGA 1.a400

LMEURS 0. 044

LMIMFLAS 0. 763

LMIHSG -0.375

LMDEPOST -0. 215
Means

LMEUMGA

-2.359

Standard Cewviations

LMBUNGA

The problem used

7.7

19,
11.
T
5.
11.
T
3.
11.
11.

L R B v o I B Y R, Y N

LMKURS

1.000
0.111
-0.410
0.409

LrKEURZ

LHlo
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. G086
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. 738
. B54
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LMIMFLAS
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-0.418
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LMIMFLAS
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LMIHSG

1.000
0. 583

LMIHZG
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LMDEPOST

1.000

LMDEPOZI

5192 Bytes (= 0.0% of available workspace)
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DATE: 7/15/2009
TIME: 23:24

LI =REL 8.30
BY

kKarl G. Joreskog & Dag Sorbom

This program is published exclusively by
scientific software International, Inc.
7383 n. Lincoln avenue, suite 100
Chicago, IL 60646-1704, U.S.A.
Phone: (B00)247-8113, (B47)675-0720, Fax: (B471675-2140
Copyright by Scientific Software International, Inc., 1981-99
use of this program is subject to the terms specified in the
Uniwversal copyright Conwvention.
website: www.ssicentral.com

The following Tines were read from file D:iM\LATIHA-4MLATS. SPI:

ohserved variables

LMBUNGA LMKURS LMIMFLAS LMIHSG LNDEPOSI
Correlation Matrix From File D:%LATIHA-4MLATEH.COR
Sample Size = 52

relationships

LMIHSG = LMBUMGA LMEURS LMIMFLASI

LMDEFPOSITO = LMEUNGA LMEURS LMIMNFLASI LMIHZG
Path Diagram

OPTIOMNS: EF

OPTIONS: S5

Iterations = 250

Method of Estimation: Maximum Likelihood

End of Problem

sample size = 52

Carrelation Matrix to be analyzed

LMNIHSG LMNDEPOST LMEUMGA LMKEURS LMIMNFLAS
LMIHSGE 1.00
LMDEPOST 0.58 1.00
LMELIMNGA, -0.38 -0.21 1.00
LMKURS -0.41 0.41 Q.04 1.00
LMINFLAS -0.42 -0.18 0.7a 0.11 1.00
Mumber of Iterations = 0

LISREL Estimates (Maximum Likelihood)

LMNIHSGE = - 0.17%LWBUNMGA - O.37%LHWKURS — 0.25%LNINFLAS, Errorwvar.= 0.68 , R* = (.32
(0. 18) (0.12) (0.157 (0.14)
-0, 03 -3.12 -1.32 4.90
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0. 96%LNIHSG + 0.030%
(0. 066) (0. 085)
14.70 0.35

LMDEFOST

Carrelation Mmatr

LMBUNGA

LMELUMNGA

0. 04
£0.14)
0,31

LMKURS

0.76
£0.18)
4,20

LMIMFLAS

M nimum
Mormal Theory wei

The Mod

standardized soluti
EETA

LMIHZG

LMIHSS
LMDEPOSI

S AMMA,
LRBLMNGA

LMIHSG
LMDEPCSI

Correlation

LMIHSG
LMIHSG 1.00
LMDEPOST 0.58
LMEUMNGA -0.38
LMEURS -0.41
LMIMFLAS -0.42
P=I
Mote: This

0.14
(0.029)
4.50

LMEBUNGA + O.79%LNKURS + O0.11%LNIWFLAS, Errorvar.
(0.060) (0. 0860
13.22 1.29

ix of Independent wvariables

LMKEURS

LMNIMNFLAS

1.00
€0.20)
4,50

0.11
€0.15)
0.77

1.00
(0.207
4,90

Goodness of Fit Statistics

Degrees of Freedom 0
Fit Function Chi-sSguare = 0.0 (P
ghted Least Sguares Chi-sSquare =

1.
oo

o]

- 0o
Q. (P

el 95 saturated, the Fit is Perfect !

ulyg]

LMDEPOSI

LMEURS

LMIMFLAS

Matrix of ¥ and x

LMDEPDSI

LHEUMGA

LMEURS

1.00
-0.21
0.41
-0.18

matrix 15 diagonal.

CXVi
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LMIHSG LMDEPOST

Regression Matrix v on x (Standardized)

LMEUMGA LMEURS LMIMFLAS
LMNIHSG -0.17 -0. 37 -0.25
LMDEPOST -0.14 0.43 -0.13

Total and Indirect Effects

Total Effects of = on ¥

LNEUNGA LMKURS  LNINFLAS

LNIHSG -0.17 -0.37 -0. 29
(0.18) (0.12) (0.19)

-0, 93 -3.12 -1.32

LNDEPOST -0.14 0.43 -0.13
(0. 20) (0.13) (0.20)

L 3.35 -0, 64

Indirect Effects of = on ¥

LNEUNGA LMKURS  LNIMFLAS

LNIHSG - - - - - -
LNDEPOST -0.17 -0.36 -0.24
(0.18) (0.12) (0.18)

~0. 32 -3.05 -1.32

Total Effects of ¥ on ¥

LHIHG LHDEPOST

LMNIHSG - - - -
LMDEROST 0. 54 - -
0,07
14.70

Largest Eifgenvalue of B%E' (stability Index) is 0.930
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standardized Total and Indirect Effects

standardized Total Effects of = on ¥

LMEUMGA LMEURS LMIMFLAZ
LMIHSG -0.17 -0.37 -0.25
LMDEPOST -0.14 0.43 -0.13

standardized Indirect Effects of ® on ¥

LAMELMGA LAMEURS LMIMFLAS

LNIHSG - - - - - -
LMNDEROST -0.17 -0.36 -0, 24

standardized Total Effects of v on ¥
LMNIHSGE LNDEPOST

LMIHSG - - - -
LMDERPOST 0.58 =
The Prokblem used 7288 Bytes (= 0.0% of available workspace)

Time used: 0.016 seconds
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LAMPIRAN 2

DATA SUKU BUNGA, KURS, INFLASI, IHSG dan DEPOSITO
PERBANKAN SYARIAH

Sumber: Bank Indonesia; Bloomber Provider System

Data Awal Data Setelah Transformasi Logaritma
Bunga Kurs Inflasi IH SG Deposito L NBunga LNKurs LNInflasi LNIHSG LNDeposito
0.07 9,167.0Q 7.32 1,045.44 6,794.00 -2.60 9.17 1.9 6.9b 8.82
0.07 9,258.0( 7.15 1,073.83 6,725.00 -2.60| 9.13 1.9 6.9B 8.81]
0.07 9,468.0(4 8.81 1,080.17 7,049.00 -2.60 9.16 2.1 6.9B 8.86]
0.08 9,568.00Q 8.12 1,029.61 7,540.00 -2.57 9.17 2.0 6.9¢ 8.93
0.08 9,508.0Q 7.40 1,088.17 7,366.00 -2.54 9.14 2.0 6.9p 8.90]
0.08 9,761.0Q 7.42 1,122.39 7,589.00 -2.51 9.19 2.0 7.0p 8.93
0.08 9,805.0(4 7.84 1,182.3Q 7,842.00 -2.47| 9.19 2.0 7.0B 8.97|
0.09 10,250.0( 8.33 1,050.09 8,036.00 -2.43 9.24 2.1 6.9p 8.99
0.10 10,290.0( 9.06 1,079.2§ 7,857.00 -2.30| 9.24 2.2 6.9B 8.97|
0.11 10,115.09 17.89 1,066.22 7,961.00 -2.21 9.27 2.8 6.9 8.98
0.12 10,036.04 18.38 1,096.64 7,810.00 -2.10] 9.2 2.9 7.0p 8.96
0.13 9,831.00Q 17.11 1,162.64 9,166.00 -2.06 9.19 2.8 7.0p 9.12
0.13 9,365.0(4 17.03 1,232.32 8,786.00 -2.06 9.14 2.8 7.1p 9.08|
0.13 9,185.0(4 17.92 1,230.66 8,368.00 -2.06 9.13 2.8 7.1p 9.03]
0.13 9,060.00Q 15.74 1,322.97 8,197.00 -2.06 9.11 2.7 7.1p 9.01
0.13 8,806.0( 15.40 1,464.41 8,296.00 -2.06 9.04 2.7 7.2p 9.02
0.13 9,254.0Q 15.60 1,330.00 8,613.00 -2.08 9.13 2.7 7.1p 9.06
0.13 9,263.00 15.53 1,310.26 8,803.00 -2.08| 9.13 2.7 7.1B 9.08|
0.12 9,070.0(4 15.15 1,351.65 8,966.00 -2.10 9.11 2.7 7.2 9.10|
0.12 9,097.0( 14.90 1,431.26 9,176.00 -2.14 9.17 2.7 7.2 9.12]
0.11 9,225.0Q 14.55 1,534.62 9,623.00 -2.18 9.13 2.6 7.3p 9.17
0.11 9,107.0Q 6.29 1,582.63 10,282.00 -2.23 9.17 1.8 7.3f 9.24
0.10 9,165.0Q 5.27 1,718.96 10,655.00 -2.27 9.17 1.6 7.4b 9.27
0.10 8,995.0(4 6.60 1,805.52 10,826.00 -2.31 9.1( 1.8 7.5p 9.29|
0.10 9,093.004 6.26 1,757.26 10,663.00 -2.35 9.172 1.8 7.4 9.27|
0.09 9,132.0Q 6.30 1,740.97 10,949.00 -2.38 9.17 1.8 7.4p 9.30]
0.09 9,124.0Q 6.52 1,830.92 11,528.00 -2.41 9.17 1.8 7.5[L 9.35
0.09 9,085.00Q 6.29 1,999.17 12,767.00 -2.41 9.11 1.8 7.6D 9.45
0.09 8,830.0(4 6.01 2,084.32 12,939.00 -2.47 9.09 1.7 7.6p 9.47|
0.09 9,035.0(4 5.77 2,139.28 12,339.00 -2.47 9.11 1.7 7.6f 9.42]
0.08 9,215.0(4 6.06 2,348.67 12,379.00 -2.49 9.13 1.8 7.7p 9.42]
0.08 9,400.0Q 6.51 2,194.34 12,272.00 -2.49 9.1§ 1.8 7.6p 9.42
0.08 9,145.0Q 6.95 2,359.21] 13,254.00 -2.49 9.17 1.9 7.7f 9.49
0.08 9,095.0Q 6.88 2,643.49 13,645.00 -2.49 9.17 1.9 7.8B 9.52
0.08 9,365.00) 6.71 2,688.33 13,976.00 -2.49 9.14 1.9 7.9p 9.55]
0.08 9,393.0(4 6.59 2,745.83 13,645.00 -2.52 9.15 1.8 7.9p 9.52]
0.08 9,247.0Q 7.36 2,627.29 14,468.00 -2.53 9.13 2.0 7.8f 9.58
0.08 9,065.0Q 7.40 2,721.94 15,636.00 -2.53 9.11 2.0 79[ 9.66
0.08 9,220.0Q9 8.17 2,447.30 16,015.00 -2.53 9.13 2.1 7.8D 9.68
0.08 9,241.00 8.96 2,304.52 16,985.00 -2.53 9.13 2.1 774 9.74
0.08 9,322.00 10.38 2,444.35| 16,702.00 -2.49 9.14 2.3 7.8p 9.72
0.09 9,226.00 11.03 2,349.11| 17,145.00 -2.45 9.13 2.4 7.7p 9.75
0.09 9,095.0Q 11.90 2,304.51| 17,264.00 -2.42 9.17 2.4 770 9.76
0.09 9,153.0Q 11.85 2,165.94| 17,668.00 -2.38 9.17 2.4 7.6B 9.78
0.10 9,590.0Q 12.14 1,832.51| 18,348.00 -2.35 9.17 2.5 7.5 9.82]
0.11 10,975.0( 11.77 1,256.70| 18,582.00 -2.23 9.3( 2.4 7.14 9.83
0.11 12,100.0( 11.68 1,241.54| 19,093.00 -2.19 9.4( 2.4 7.1p 9.86
0.11 10,900.04 11.06 1,355.41| 20,143.00 -2.21 9.3( 2.4 7.2 9.91]
0.10 11,440.09 9.17 1,332.67] 21,011.00 -2.30 9.34 2.2 7.1p 9.95
0.09 11,980.09 8.60 1,285.48 21,274.00 -2.43 9.39 2.1 7.1p 9.97|
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