PERBANDINGAN KINERJA REKSADANA SAHAM SEBELUM DAN SETELAH TERJADI COVID-19
DENGAN SHARPE, TREYNOR,
JENSEN, DAN TREYNOR &amp; BLACK MODEL

BAZFA AZZAH ZHORIFAH, Bowo Setiyono, S.E., M.Com., Ph.D

Gli\I\IIDlJXEIRl%[-/l:\ADSA Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

DAFTAR PUSTAKA

Aprillia, D., Wijaya, C., & Indriati., F. (2018). A Comparative Study of Mutual
Fund Portfolio Performance in Indonesia. Bisnis & Birokrasi: Jurnal IImu
Administrasi dan Organisasi. 25(2), 45-56.

Bodie, Z., Kane, A., & Marcus, A. J. (2018). Investments (Eleventh edition). New
York: McGraw-Hill Education.

Covid19.go.id. (2021). Peta Sebaran COVID-19. Diakses pada 3 April 2021.
https://covid19.go.id/peta-sebaran-covid19.

Galih, B. (2020). NASIONAL SEPEKAN: Setelah Jokowi Umumkan Ada Virus
Corona di Indonesia. 9 Maret. Diakses pada 5 Desember 2020.
https://nasional.kompas.com/read/2020/03/09/08074991/nasional-sepekan-
setelah-jokowi-umumkan-ada-virus-corona-di-indonesia?page=all.

Gardijan, M., & Kristo., J. (2017). Efficiency of Mutual Funds in Croatia: a DEA-
Based Approach Applied in the Pre-Crisis, Crisis, and Post Crisis Period.
Coatian Operational Research Review. CRORR 8: 77-92.

Giudice, A. D., & Paltrinieri, A. (2017). The Impact of the Arab Spring and the
Ebola Outbreak on African Equity Mutual Fund Investor Decisions.
Research in International Business and Finance, 41, 600-612.

Guan, W., Ni, Z., Hu, Y., Liang, W., Ou, C., He, J., Liu, L., Shan, H., Lei, C., Hui,
D.S.C,, Du, B, Li, L., Zeng, G., Yuen, K.-Y., Chen, R., Tang, C., Wang,
T., Chen, P., Xiang, J., ... Zhong, N. (2020). Clinical Characteristics of
Coronavirus Disease 2019 in China. New England Journal of Medicine,

382(18), 1708-1720.

61


https://nasional.kompas.com/read/2020/03/09/08074991/nasional-sepekan-setelah-jokowi-umumkan-ada-virus-corona-di-indonesia?page=all
https://nasional.kompas.com/read/2020/03/09/08074991/nasional-sepekan-setelah-jokowi-umumkan-ada-virus-corona-di-indonesia?page=all

PERBANDINGAN KINERJA REKSADANA SAHAM SEBELUM DAN SETELAH TERJADI COVID-19
DENGAN SHARPE, TREYNOR,
JENSEN, DAN TREYNOR &amp; BLACK MODEL
BAZFA AZZAH ZHORIFAH, Bowo Setiyono, S.E., M.Com., Ph.D
UNIVERSITAS

GADJAH MADA Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

Hartono, J. (2014). Teori dan Praktik Portofolio dengan Excel. Jakarta: Salemba
Empat.

Hartono, J. (2017). Teori Portofolio dan Analisis Investasi. Yogyakarta: BPFE.

Hartono, J. (2018). Studi Peristiwa: Menguji Reaksi Pasar Modal Akibat Suatu
Peristiwa. Yogyakarta: BPFE.

Khan, K., Jamil, S. A., & Uddin, M. A. (2016). Performance Evaluation of Mutual
Funds in Oman: An Investors’ Perspective. Journal of Business and Retail
Management Research (JBRMR). 10(2), 111-118.

Koutsokostas, D., & Papathanasiou, S. (2017). Mutual Funds in Greece: Case Study
of Domestic Equity Mutual Funds During a Financial Crisis. Managerial
Finance, 43(7), 812-827.

Liu, H., Manzoor, A., Wang, C., Zhang, L., & Manzoor, Z. (2020). The COVID-
19 Outbreak and Affected Countries Stock Markets Response. International
Journal of Environmental Research and Public Health, 17(8), 2800.

Mansor, Fadillah., Naseem Al Rahahleh dan M. Ishaq Bhatti. (2019). New
Evidence on Fund Performance in Extreme Events. International Journal of
Managerial Finance. Vol. 15 No. 4: 511-532.

OJK. (2019). Laporan Tahunan 2019; Kolaborasi Membangun Optimisme dan
Akselerasi Pertumbuhan Berkelanjutan. Jakarta: Otoritas Jasa Keuangan
(Indonesia Financial Services Authority).

OJK. (2021). Reksadana Berdasarkan Jenis. Diakses pada 3 April 2021.
https://reksadana.ojk.go.id/Public/StatistikKomposisiRDPerjenisPublic.asp

X.

62


https://reksadana.ojk.go.id/Public/StatistikKomposisiRDPerjenisPublic.aspx
https://reksadana.ojk.go.id/Public/StatistikKomposisiRDPerjenisPublic.aspx

PERBANDINGAN KINERJA REKSADANA SAHAM SEBELUM DAN SETELAH TERJADI COVID-19
DENGAN SHARPE, TREYNOR,
JENSEN, DAN TREYNOR &amp; BLACK MODEL
BAZFA AZZAH ZHORIFAH, Bowo Setiyono, S.E., M.Com., Ph.D
UNIVERSITAS

GADJAH MADA Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

Rudiyanto. (2018). SERI PANDUAN INVESTASI: Reksa Dana untuk Pemula.
Jakarta: PT Gramedia.

Samsul, M. (2018). Pasar Modal & Manajemen Portofolio (Edisi 2). Jakarta:
Erlangga.

Schindler, P. S. (2019). Business research methods (Thirteen edition). New York:
McGraw-Hill Education.

Tandelilin, E. (2017). Pasar Modal Manajemen Portofolio & Investasi.
Yogyakarta: Penerbit PT Kanisius.

Who.int. (2021). Emergencies Disease Novel Coronavirus 2019. 3 April 2021.
Diakses pada 3 April 2021.
https://www.who.int/emergencies/diseases/novel-coronavirus-2019.

Yahoo.finance.  (2021). JKSE. Diakses pada 3  April  2021.
https://finance.yahoo.com/quote/%5EJKSE/history?period1=1554076800
&period2=1612051200&interval=1mo&filter=history&frequency=1mo&i

ncludeAdjustedClose=true.

63



	DAFTAR PUSTAKA

