
BIBLIOGRAPEHi'

Ayu, Charrys S.P. 2003. Evaluasi Kineija Reksa Dana Saham dan Pendapatan Tetap:
Pengamatan di Bursa Efek Jakarta Periode Mei-Agustus 2002. Program
Magister Sains dan Doktor. Universitas Gadjah Mada.

Badan Pengawas Pasar Modal 1997. Panduan Reksa Dana: Apa Dan Bagaimana
Yang Hants Anda Pahami Sepuiar Reksa Dana. Bapepam. Jakarta.

Blake, Christopher R., Edwin J. Elton and Martin J.Gruber. 1993. The Performance of
Bond Mutual Funds. Journal of Business 66 No.3.

Blake, Christopher R., and Martin J. Gruber. 1996. The Persistence of Risk-Adjusted
Mutual Fund Performance. Journal of Business 69 No.2.

Brigham, Eugene F., Louis C. Gapenski and Phillip R. Daves. 1999. Intermediate
Financial Management. Sixth Edition. The Dryden Press and Harcourt Brace
College Press. New York.

Burton, G. Malkiel. 1995. Returns from Investing in Equity Mutual Funds 1971 to
1991. Journal of Finance 50 No.2.

Carhart, Mark M. 1997. On Persistence in Mutual Fund Performance. Journal of
Finance 52 No. 1.

Cooper, Donald R., and Pamela S. Schindler. 2003. Business Research Methods.
McGraw-Hill. New York.

Corrado, Charles J., and Bradford D. Jordan. 2000. Fundamentals of Investment.
McGraw-Hill. Singapore.

Edelen, Roger M.. 1999. Investor Flows and The Assessed Performance of Open-End
Mutual Funds. Journal ofFinancial Economics 33.

Elton, Edwin J. and Martin J. Gruber. 1995. Modern Portfolio Theory and Investment
Analysis. John Wiley and Son.

Fatah, Lalu Abdul. 1999. Evaluation of Mutual Funds Performance: The Analysis of
Risk-Adjusted Performance Measurement. A Comparison Between Equity
Funds And LQ' 45 Index Period July 1997- June 1999. Master of
Management Program. Gadjah Mada University.

48

Evaluation of equity mutual funds, blended mutual funds, and bond mutual funds performance ::
Observation at Jakarta Stock Exchange period January 2004-August 2004
KRISTANTO, Sigit Hadi, Dr. Erni Ekawati, MBA
Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/



Fortin, Rich and Stuart Michelson. 2002. Indexing Versus Active Mutual Fund
Management. Journal ofFinancial PlanningFioJ.

Friend, Irwin and Marshall Blume. 1970. Measurement of Portfolio Perfonnance
Under Uncertainty. The American Economic Review 40 No.4.

Gruber, Martin J. 1996. Another Puzzle; The Growth in Actively Managed Mutual
Funds. Journal of Finance 51 No.3.

Husnan, Suad. 1998. Dasar-Dasar Teori Portofolio dan Analisis Sekuritas. UPP AMP
YKPN.

Ippolito, Richard A. 1989. Efficiency with Costly Information: A Study of Mutual
Fund Performance, 1965-1984. The Quarterly Journal of Economics 104
No.l.

Jensen, Michael C. 1967. The Performance of Mutual Funds In Period 1945-1964.
Journal of Finance 23 No.2.

Jones, Charles P. 2004. Investment: Analysis and Management. Ninth Edition. John
Wiley and Sons Inc.

Marciano, Deddy. 2001. Evaluasi Kinerja Reksa Dana Indonesia. Reksa Dana dan
Pai'arA/biJa/Volume 1/2001. Universitas Surabaya.

Onodugo, Emeka. 2004. The Benefits of Hybrid Mutual Funds. Center for
International Securities and Derivates Market.

Pakpahan, Manuel M.M. 2001. Kinerja Reksa Dana Saham Indonesia: Periode
September 1997- Agustus 2000. fAa/wwan XXX No.06.

Sharpe, William. 1964. Capital Asset Prices; A Theory of Market Equilibrium Under
Conditions of Risk. Journal of Finance 23.

Treynor, J. 1965. How to Rate Management of Investment Funds. Harvard'Business
Review 43.

49

Evaluation of equity mutual funds, blended mutual funds, and bond mutual funds performance ::
Observation at Jakarta Stock Exchange period January 2004-August 2004
KRISTANTO, Sigit Hadi, Dr. Erni Ekawati, MBA
Universitas Gadjah Mada, 2004 | Diunduh dari http://etd.repository.ugm.ac.id/


