
 

xiv 

 

DAFTAR PUSTAKA 

Adilaras, Pandu. 2012. Analisis Pengukuran Kinerja Reksa Dana Saham Di 

Indonesia Tahun 2008 – 2012. Tesis, Program Magister Manajemen, Fakultas 

Ekonomi Universitas Indonesia. 

Bodie, Z., Kane, A., Marcus, A. J. 2014. Investments (9th Edition). Singapore: 

McGraw-Hill – Asia Global Edition. 

Brown, S. J. dan Goetzmann, W. N. (1995) Performance Persistence, Journal of 

Finance, 50, 2, 679-698 

 

Desiyanti Rika, 2014. PERSISTENSI DAN KONSISTENSI KINERJA 

REKSADANA DI INDONESIA. Jurnal Kajian Manajemen Bisnis Volume 3, 

Nomor 1, Maret 2014. 

Dunia Investasi, Data Bursa Efek Indonesia, JII price stock. Diunduh pada tanggal 

1 Desember 2015 dari http://www.duniainvestasi.com/bei/prices/stock.  

 

Dwianggoro A, Anantadjaya, Sibarani M. 2012. Reksadana Saham di Indonesia: 

Analisa Persistensi Periode April 2006 – Maret 2011. Finance and Accounting 

Journal Vol. 1 Nomor 2, September 2012. 

Elton, Edwin J., Gruber, Martin J., Blake, Christopher. 1996. The Persistence of 

Risk adjusted Mutual fund performance. Journal of Business, Vol. 69, pp. 

133-157. 

Fortin, Rich. & Michelson, Stuart. 2010. Mutual performance persistence still 

true?. Academy of Accounting and Financial Studies Journal, Vol.14. No.4, 

pp. 29 - 41 

 

Grinblatt, Mark and Titman, Sheridan. 1992. The Persistence of Mutual Fund 

Performance. The Journal of Finance, Vol XLVII No. 5 pp. 1977-1984. 

Hartarto Albertus Dedy. 2013. Persistensi Kinerja Reksadana Saham dan 

Reksadana Pendapatan Tetap di Indonesia. Tesis, Program Magister 

Manajemen, Fakultas Ekonomika dan Bisnis, Universitas Gadjah Mada. 

Hartono Jogiyanto. 2014. Teori Portofolio dan Analisis Investasi. Edisi 9. 

Yogyakarta: BPFE Fakultas Ekonomika dan Bisnis, FEB UGM. 

Hendricks, Darryl, Patel, Jayendu dan Zeckhauser, Richard. 1993. Hot Hands 

Mutual Funds: Short-Run Persistence of Relative Performance 1974-1988. 

The Journal of Finance, Vol. XLVIII, No. 1 pp. 93-130. 

 

Evaluasi Persistensi Kinerja Reksadana Syariah Saham di Indonesia
MOKHAMAD SYARONI, Prof. Dr. Jogiyanto Hartono, M.B.A.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/



 

xv 

 

Jensen, Michael C. 1968. The Performance of Mutual Funds in Period 1945-64. 

The Journal of Finance, XXIII, No 2, pp. 389-416. 

 

Jones, Charles P. 2004. Investment analysis and management. 9
th 

edition. 

Singapore: Willey and Son. 

Kahn, R. and A. Rudd (1995). “Does Historical Performance Predict Future 

Performance?”, Financial Analysts Journal, November/December, p43-52. 

KSEI. 2015. Pengembangan Infrastruktur KSEI untuk Pasar Modal yang Lebih 

Efisien dan Teratur. Diunduh tanggal 1 Desember 2015 dari 

http://www.ksei.co.id/_contents/_5/I_Press%20Release/2014/Press%20Releas

e AKHIR TAHUN-301214-FINAL.pdf. 

Lee L. Stephen. 2003. The Persistence of Real Estate FundPerformance. A Paper 

Presented at the 19th Annual American Real Estate Society (ARES) 

MeetingMonterey California April 2003.UK : Centre for Real Estate Research 

(CRER) Department of Real Estate and Planning, School of Business, The 

University of Reading. 

Lind A. Douglas, Marchal G. William, dan Wathen A. Samuel. 2012. Statistical 

Techniques in Business and Economics. 15
th

 edition. US : McGraw Hill Irwin. 

Malkiel, B. G. (1995). “Returns from Investing in Equity Mutual Funds 1971 to 

1991.” Journal of Finance, 50, pp549-558. 

Maharani Rina L.P. 2015. Analisis Konsistensi dan Persistensi Kinerja Reksadana 

Saham pada Kondisi Pasar Bearish dan Bullish. Tesis, Program Magister 

Manajemen, Fakultas Ekonomika dan Bisnis, Universitas Gadjah Mada. 

Manurung, A. H. 2008. Reksa dana investasiku. Jakarta: Penerbit Buku Kompas. 

MUI (Majelis Ulama Indonesia). 2001. Fatwa Dewan Syariah Nasional (DSN) 

No. 20/DSN-MUI/IV/2001 

OJK. 2015. Statistik Reksadana Syariah. Diunduh pada tanggal 1 Desember 2015 

dari http://www.ojk.go.id/statistik-reksa-dana-syariah-september-2015.  

Pratomo, Eko P. dan Nugraha, U. 2009. Reksadana solusi perencanaan investasi 

di era modern. Jakarta: Gramedia. 

Reilly, Frank K., Keith C. Brown. 2006. Investment analysis and portofolio 

management. 8
th

 edition. Singapore: Thompson Learning Inc. 

Tandelilin Eduardus. 2010. Portofolio dan Investasi, Teori dan Aplikasi. Penerbit 

Kanisius. 

Evaluasi Persistensi Kinerja Reksadana Syariah Saham di Indonesia
MOKHAMAD SYARONI, Prof. Dr. Jogiyanto Hartono, M.B.A.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/


