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DAFTAR SINGKATAN
BEI = Bursa Efek Indonesia
BUS = Bank Umum Syariah
CBw = Conventional Bfanks with Islamic Windows
CDS = Credit Default Swap
CoVaR = Conditional Valau at Risk
ES = Expected Shortfall
GARCH = Generalized Autoregressive Conditional Heteroscedastic
GCC = Gulf Cooperation Countil
IHSG = Indeks Harga Saham Gabungan
JIBOR = Jakarta Interbank Offered Rate
KBMI = Klasifikasi Bank Umum dari Modal Inti
MES = Marginal Expected Shortfall
NPF = Non Performing Financing
PDB = Produk Domestik Bruto
ROA = Return on Asset
SES = Systemic Expected Shortfall
SBIS = Sertifikat Bank Indonesia Syariah

VaR = Value at Risk



