
Lampiran 1: Data Tingkat Imbal Hasil Deposito Bank Syariah 

 

Bagi hasil Deposito Bulanan dari semua perbankan syariah 

Periode : Januari 2006 - Agustus 2008 

Tingkat imbalan dana pihak ketiga seluruh bank syariah di Indonesia 

      

 Jenis   

Bulan 
Giro 

Wadiah (%) 
Deposito 

Mudharabah (%) 
Tabungan 

Mudharabah (%) 
  

Jan-06 n/a n/a n/a   

Feb-06 n/a n/a n/a   

Mar-06 1.08 8.31 3.87   

Apr-06 1.08 8.31 3.87   

May-06 1.10 8.58 4.12   

Jun-06 1.08 8.52 3.50   

Jul-06 1.12 8.34 3.85   

Aug-06 1.11 10.01 5.62   

Sep-06 1.16 8.89 4.11   

Oct-06 1.13 8.52 3.66   

Nov-06 1.12 8.74 3.32   

Dec-06 1.27 9.41 3.72   

Jan-07 1.12 8.59 3.32   

Feb-07 0.97 8.63 3.54   

Mar-07 1.07 8.19 3.48   

Apr-07 0.98 7.92 3.46   

May-07 1.10 8.05 3.32   

Jun-07 1.00 7.89 3.24   

Jul-07 1.08 7.76 3.00   

Aug-07 1.12 7.91 3.15   

Sep-07 0.97 7.96 3.13   

Oct-07 0.98 7.71 3.30   

Nov-07 1.01 7.59 3.15   

Dec-07 1.07 7.84 3.32   

Jan-08 1.00 7.49 3.09   

Feb-08 1.03 7.50 3.72   

Mar-08 1.02 7.14 3.20   

Apr-08 1.01 6.95 2.99   

May-08 1.00 6.97 2.99   

Jun-08 1.01 6.98 3.03   

Jul-08 1.01 6.88 2.87   

Aug-08 1.09 7.04 2.93   
 

           Sumber: First State Investments Indonesia 
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Lampiran 2: Tingkat imbal hasil bulanan dari semua obligasi syariah periode   

                     Januari  2006 s/d Agustus 2008 

 

Bulan 
Imbal Hasil 
(%) 

Jan-06 n/a 

Feb-06 n/a 

Mar-06 8.67 

Apr-06 8.73 

May-06 7.95 

Jun-06 6.77 

Jul-06 6.72 

Aug-06 7.89 

Sep-06 8.7 

Oct-06 6.92 

Nov-06 6.79 

Dec-06 8.04 

Jan-07 8.43 

Feb-07 8.81 

Mar-07 9.05 

Apr-07 9.1 

May-07 9.82 

Jun-07 9.82 

Jul-07 9.62 

Aug-07 9.48 

Sep-07 9.48 

Oct-07 9.66 

Nov-07 9.4 

Dec-07 9.07 

Jan-08 9.4 

Feb-08 9.7 

Mar-08 9.55 

Apr-08 9.27 

May-08 9.23 

Jun-08 9.07 

Jul-08 10.24 

Aug-08 12.81 
 

                          Sumber: First State Investments Indonesia 

Evaluasi Tentang..., Suheri, Program Pascasarjana UI, 2009 
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Lamiran 3: Data NAB Reksadana Syariah    

 

 
 

Sumber: First State Investments Indonesia 
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Lampiran 4:  Kupon Obligasi Pemerintah (Tahunan) 

 

2006 2007 2008 

Hasil Investasi Hasil Investasi Hasil Investasi 

Periode Konve. Periode Konve. Periode Konve. 

Jan-06 12.98% Jan-07 12.83% Jan-08 11.65% 

Feb-06 12.97% Feb-07 12.83% Feb-08 11.65% 

Mar-06 13.30% Mar-07 12.32% Mar-08 11.51% 

Apr-06 13.59% Apr-07 12.32% Apr-08 11.51% 

May-06 13.59% May-07 12.32% May-08 11.28% 

Jun-06 13.44% Jun-07 12.32% Jun-08 11.28% 

Jul-06 13.44% Jul-07 12.32% Jul-08 11.15% 

Aug-06 13.44% Aug-07 12.32% Aug-08 11.27% 

Sep-06 12.83% Sep-07 12.32%   

Oct-06 12.83% Oct-07 12.32%   

Nov-06 12.83% Nov-07 11.92% Rata-rata 12.42% 

Dec-06 12.83% Dec-07 11.92% Std Dev 0.75% 
  

 Sumber : First State Investments Indonesia, Dana Pensiun XYZ, data diolah kembali 
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Lampiran 5: Data Saham Konvensional 

 

 

Sumber : First State Investments Indonesia, Dana Pensiun XYZ, data diolah kembali 
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Lampran 6: Data Saham Syariah 

 

 

Sumber : First State Investments Indonesia, Dana Pensiun XYZ, data diolah kembali 
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Lampiran 7: Hasil Pengolahan data Saham Portofolio Syariah 
  

 

  Mean 

Std. 

Deviation N 

KIJA .9010% 16.91403% 31 

RALS -.2772% 9.17298% 31 

AMFG -.9120% 9.53100% 31 

INTP 1.5567% 11.05536% 31 

UNVR 1.6851% 6.86941% 31 

UNTR 3.2111% 9.38858% 31 

TLKM .7706% 7.22231% 31 

INCO 3.0325% 14.88868% 31 

ANTM 2.5588% 17.24277% 31 

BUMI 6.0234% 14.02774% 31 

PTBA 6.4555% 14.40299% 31 
    

         Sumber : Bloomberg, data diolah kembali 
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Lampiran 8: Hitungan Korelasi Saham Portofolio Konvensional 

 

Sumber: First State Investments Indonesia, Dana Pensiun XYZ, data diolah kembali 
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Lampiran 8: Hitungan Korelasi Saham Portofolio Konvensional (lanjutan) 

 

Sumber: First State Investments Indonesia, Dana Pensiun XYZ, data diolah kembali 
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Lampiran 9: Hitungan Korelasi Saham Portofolio Syariah 

 

 

Sumber: First State Investment Indonesia, Dana Pensiun XYZ, data diolah kembali 
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Lampiran 9: Hitungan Korelasi Saham Portofolio Syariah (lanjutan) 

 

 
 

         Sumber: First State Investment Indonesia, Dana Pensiun XYZ, data diolah kembali        
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Lampiran 10: Penghitungan Standar Deviasi Portofolio Saham Syariah 

 

 

Sumber: First State Investment Indonesia, Dana Pensiun XYZ, data diolah kembali 
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Lampiran 11: Penghitungan Standar Deviasi Portofolio Saham Konvensional 

 

Sumber: First State Investment Indonesia, Dana Pensiun XYZ, data diolah kembali 
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Lampiran 11: Penghitungan Standar Deviasi Portofolio Saham Konvensional 

(lanjutan) 
 

 

Sumber: First State Investment Indonesia, Dana Pensiun XYZ, data diolah kembali 

Evaluasi Tentang..., Suheri, Program Pascasarjana UI, 2009 




