
 

 
xi 

DAFTAR TABEL 
 

Tabel 2. 1 Perbandingan Penelitian Terdahulu ..................................................... 51 

Tabel 3. 1 Jenis Penelitian ..................................................................................... 64 

Tabel 3. 2 Operasional Variabel ............................................................................ 68 

Tabel 3. 3 Kriteria Sampel .................................................................................... 73 

Tabel 3. 4 Jumlah Data Sampel Dalam Penelitian ................................................ 74 

Tabel 4. 1 Hasil Uji Statistik Deskriptif ................................................................ 85 

Tabel 4. 2 Return IHSG IDX Composite .............................................................. 86 

Tabel 4. 3 Return  harga minyak WTI .................................................................. 88 

Tabel 4. 4 Return S&P 500 Green Bonds Index ................................................... 90 

Tabel 4. 5 Return MSCI World Low Carbon Leader Index ................................. 90 

Tabel 4. 6 Augmented Dickey-Fuller Unit Root Test on SP500 ........................... 92 

Tabel 4. 7 Augmented Dickey-Fuller Unit Root Test on MSCI ............................ 92 

Tabel 4. 8 Augmented Dickey-Fuller Unit Root Test on OIL ............................... 93 

Tabel 4. 9 Augmented Dickey-Fuller Unit Root Test on IHSG ............................. 93 

Tabel 4. 10 VAR Lag Order Selection Criteria .................................................... 95 

Tabel 4. 11 . Vector Autoregression Estimates ..................................................... 96 

Tabel 4. 12 Granger Causality Test ...................................................................... 99 

 

 

 

 

 

 

 


