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Lampiran 1 : Grafik Data Level 
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(a) Log(IHSG) (b) Log(DJI) 
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(c) Log(FTSE) (d) Log(Hangseng) 
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(e) Log(Nikkei) (f) Log(STI) 
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 (g) Log(Kospi) (h) Log(KLCI) 

 

 

 

 

Lampiran 2a : Correlogram IHSG 
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Lampiran 2b : Correlogram DJI 
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Lampiran 2c : Correlogram FTSE 
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Lampiran 2d : Correlogram Hangseng  
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Lampiran 2e : Correlogram Nikkei  
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Lampiran 2f : Correlogram STI  
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Lampiran 2g : Correlogram Kospi  
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Lampiran 2h : Correlogram KLCI 
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Lampiran 3a : Uji ADF IHSG  
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Lampiran 3b : Uji ADF DJI 
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Lampiran 3c : Uji ADF FTSE  
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Lampiran 3d : Uji ADF Hangseng  
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Lampiran 3e : Uji ADF Nikkei  
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Lampiran 3f : Uji ADF STI 
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Lampiran 3g : Uji ADF KOSPI 
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Lampiran 3h : Uji ADF KLCI 
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Lampiran 4 : Model Kointegrasi  
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Lampiran 5 : Model Koreksi Error 
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