ANALISIS PERBANDINGAN KINERJA REKSA DANA SYARIAH DENGAN REKSA DANA
KONVENSIONAL DALAM PASAR MODAL
INDONESIA PERIODE 2016 - 2020
SRI RATNA JUWITA, Marwan Asri, Prof., M.B.A., Ph.D
UNIVERSITAS

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

DAFTAR PUSTAKA

Agussalim, M., Limakrisna, Nandan, & Ali, Hapzi. (2017). Mutual Funds
Performance: Conventional and Sharia Product. International Journal of
Economics and Financial Issues, 7(4), 150-156.

Abdullah, F., Hassan, T., & Mohamad, S. (2007). Investigation of performance of
Malaysian Islamic unit trust funds: Comparison with conventional unit trust
funds. Managerial Finance, 33(2), 142-153.

Ahmad, Yaqoob., Sun, Guanggo., & Khidmat, W. Bin. (2017). Fund-Specific
Determinants of Performance: An Empirical Study of Islamic and
Conventional Mutual Funds of Pakistan. International Journal of
Economics and Financial Issues, 7(5), 359-370.

Arifin, Zaenal. (2018). Testing for Persistence in Sharia Mutual Fund Performance
in Indonesia. Review of Integrative Business and Economics Research, Vol
7, Issue 1, 104-115.

Bareksa. (2021). Data NAB Reksa Dana Saham Syariah dan Konvensional Tahun
2016-2020. Diakses pada tanggal 19 Maret 2021. Melalui situs
https://www,bareksa,com/id/data/reksadana/daftar/?view=performance&tr
ans=1&type=3&kategori=0&aum_value=0&curr=IDR&date=30-12-2015

Bareksa. (2021). Data NAB Reksa Dana Pendapatan Tetap Syariah dan
Konvensional Tahun 2016-2020. Diakses tanggal 19 Maret 2021.
https://www,bareksa,com/id/data/reksadana/daftar/?view=performance&tr
ans=1&type=2&aum_value=0&curr=IDR&date=30-12-2015

Bank Indonesia. (2021). Data Surat Utang Negara dan Surat Berharga Syariah
Negara Tahun 2016-2020. Diakses tanggal 17 April 2021. Melalui situs
https://www,bi,go.id/seki/tabel/ TABEL4 4 xls

Bialkowski, J., & Otten, R. (2011). Emerging market mutual fund performance:
Evidence for Poland. North American Journal of Economics and Finance,
22(2), 118-130.

BinMahfouz, Saeed., & Hassan, M. Kabir. (2012). A Comparative Study between
the Investment Characteristics of Islamic and Conventional Equity Mutual
Funds in Saudi Arabia. Journal of Investing, 21(4), 128.

Bodie, Zvi., Kane, Alex., & Marcus, Alan. J. (2018). Investments and Portofolio
Management, Eleventh Edition. McGraw-Hill, USA.

102


https://www.bareksa.com/id/data/reksadana/daftar/?view=performance&trans=1&type=3&kategori=0&aum_value=0&curr=IDR&date=30-12-2015
https://www.bareksa.com/id/data/reksadana/daftar/?view=performance&trans=1&type=3&kategori=0&aum_value=0&curr=IDR&date=30-12-2015
https://www.bareksa.com/id/data/reksadana/daftar/?view=performance&trans=1&type=2&aum_value=0&curr=IDR&date=30-12-2015
https://www.bareksa.com/id/data/reksadana/daftar/?view=performance&trans=1&type=2&aum_value=0&curr=IDR&date=30-12-2015
https://www.bi.go.id/seki/tabel/TABEL4_4.xls

ANALISIS PERBANDINGAN KINERJA REKSA DANA SYARIAH DENGAN REKSA DANA
KONVENSIONAL DALAM PASAR MODAL
INDONESIA PERIODE 2016 - 2020
SRI RATNA JUWITA, Marwan Asri, Prof., M.B.A., Ph.D
UNIVERSITAS

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

Dharani, M., Hassan Kabir, M., & Paltrinieri, Andrea. (2019). Faith-Based Norms
and Portofolio Performance: Evidence from India. Global Finance Journal,
Vol 41, 79-89.

Fikriyah, A., Taufiq, H., & Shamsher, M. (2007). Investigation of performance of
Malaysian Islamic unit trust funds: Comparison with conventional unit trust
funds. Managerial Finance, 33(2), 142-153.

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

Hartono, Jogiyanto. (2018). Metoda Pengumpulan dan Teknik Analisis Data. Andi
Offset, Yogyakarta.

Hayat, R., & Kraeussl, R. (2011). Risk and Return Characteristics of Islamic Equity
Funds. Emerging Markets Review, 12(2), 189-203.

Huhmann, B. A., & Bhattacharyya, N. (2005). Does mutual fund advertising
provide necessary investment information?. International Journal of Bank
Marketing, 23(4), 296-316.

Hassan, M. K., & Eric, Girard. (2005). Faith-Based Ethical Investing: The Case of
Dow Jones Islamic Index. Paper in Proceedings of Fifth Harvard University
Forum on Islamic Finance, Harvard University.

Indonesia Stock Exchange. (2018). Manfaat dan Risiko Reksa Dana. BEI. Diakses
tanggal 02 Maret 2021. https://www,idx,co,id/produk/reksa-dana/

Investing.com. (2021). Data Indonesia Government Bond Index Tahun 2016-2020.
Diakses tanggal 15 April 2021. Melalui situs https://id,investing,com/rates-
bonds/indonesia-10-year-bond-yield-historical-data

Jensen, Michael. C. (1968). The Performance of Mutual funds in the Period 1945-
1964. The Journal of Finance, Vol, 23, pp, 389-416.

Jones, Charles. P. (2013). Investments Analysis and Management, Twelfth Edition.
John Willey & Sons, Inc., North Carolina State University.

Klapper, L., Sulla, V., & Vittas, D. (2004). The development of mutual funds around
the world. Emerging Markets Review, 5(1), 1-38.

Lind, Douglas. A., Marchal,William. G., & Wathen, Samuel. A. (2015). Statistical

Techniques in Bussiness and Economics, Fifteenth Edition. McGraw- Hill,
USA.

103


https://www.idx.co.id/produk/reksa-dana/
https://id.investing.com/rates-bonds/indonesia-10-year-bond-yield-historical-data
https://id.investing.com/rates-bonds/indonesia-10-year-bond-yield-historical-data

ANALISIS PERBANDINGAN KINERJA REKSA DANA SYARIAH DENGAN REKSA DANA
KONVENSIONAL DALAM PASAR MODAL
INDONESIA PERIODE 2016 - 2020
SRI RATNA JUWITA, Marwan Asri, Prof., M.B.A., Ph.D
UNIVERSITAS

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

Maheran, N. M., & Mokhtar, M. (2008). Islamic equity mutual fund performance
in Malaysia. Risk and Return Analysis Journal, 3, 15-23.

Malik, Abdul. (2020). Kinerja Reksa Dana 2020: Pendapatan Tetap Juara, Saham
Belum Pulih. Artikel Bareksa. Diakses tanggal 20 Februari 2021.
https://www,bareksa,com/berita/reksa-dana/2020-12-31/kinerja-reksadana-
2020-pendapatan-tetap-juara-saham-belum-pulih

Markowitz, Harry. (1952). Portofolio Selection. The Journal of Finance, Vol, 7 (1),
pp, 77-91.

Otoritas Jasa Keuangan. (2020). Data Statistik Perkembangan Reksa Dana Syariah.
OJK. https://www,0jk,qo,id/id/kanal/syariah/data-dan-statistik/reksa-dana-
syariah/Documents/Pages/Statistik-Reksa-Dana-Syariah---Desember-
2020/Statistik%20Reksa%20Dana%20Syariah%202020%20Desember, pdf
Diakses tanggal 02 Maret 2021.

Otoritas Jasa Keuangan. (2020). Laporan Perkembangan Keuangan Syariah
Indonesia 2019. Diakses tanggal 20 Februari 2021. Melalui situs
https://www,0jk,g0,id/id/kanal/syariah/data-dan-statistik/laporan-
perkembangan-keuangan-syariah-
indonesia/Documents/LAPORAN%20PERKEMBANGAN%20KEUANG
AN%20SYARIAH%20INDONESIA%202019,pdf

Qomariah, N., Sari, M. I., & Budiarti, D. A. (2016). Perbandingan Kinerja
Reksadana Syariah dan Reksadana Konvensional (Pada Reksadana Saham
dan Reksadana Pendapatan Tetap yang Terdaftar di BEI Periode 2010-
2014). Jurnal Keuangan dan Perbankan, Vol 20, 417-427.

Rachmayanti, T. F. (2006). Performance analysis of sharia portfolio at Jakarta
stock exchange 2001-2002. Journal of Islamic Finance and Business
Economics, 2(3), 1-10.

Rao, Zia-ur-Rehman., Tauni, M. Zubair., & Igbal, A. (2015). Comparison between
Islamic and General Equity Funds of Pakistan: Difference in Their
Performance and Fund Flow Volatility. International Management
Institute, SAGE Publications, 1(2), 211-226.

Robiyanto, R., Santoso, M. A., & Ernayani, R. (2019). Sharia Mutual Funds
Performance in Indonesia. VGTU Press, Vol 20, 11-18.

Ross, Stephen. A., Westerfield, Randolph., Jaffe, J., & Jordan, Bradford. (2019).
Corporate Finance, Twelfth Edition. McGraw-Hill, New York, USA.

104


https://www.bareksa.com/berita/reksa-dana/2020-12-31/kinerja-reksadana-2020-pendapatan-tetap-juara-saham-belum-pulih
https://www.bareksa.com/berita/reksa-dana/2020-12-31/kinerja-reksadana-2020-pendapatan-tetap-juara-saham-belum-pulih
https://www.ojk.go.id/id/kanal/syariah/data-dan-statistik/reksa-dana-syariah/Documents/Pages/Statistik-Reksa-Dana-Syariah---Desember-2020/Statistik%20Reksa%20Dana%20Syariah%202020%20Desember.pdf
https://www.ojk.go.id/id/kanal/syariah/data-dan-statistik/reksa-dana-syariah/Documents/Pages/Statistik-Reksa-Dana-Syariah---Desember-2020/Statistik%20Reksa%20Dana%20Syariah%202020%20Desember.pdf
https://www.ojk.go.id/id/kanal/syariah/data-dan-statistik/reksa-dana-syariah/Documents/Pages/Statistik-Reksa-Dana-Syariah---Desember-2020/Statistik%20Reksa%20Dana%20Syariah%202020%20Desember.pdf
https://www.ojk.go.id/id/kanal/syariah/data-dan-statistik/laporan-perkembangan-keuangan-syariah-indonesia/Documents/LAPORAN%20PERKEMBANGAN%20KEUANGAN%20SYARIAH%20INDONESIA%202019.pdf
https://www.ojk.go.id/id/kanal/syariah/data-dan-statistik/laporan-perkembangan-keuangan-syariah-indonesia/Documents/LAPORAN%20PERKEMBANGAN%20KEUANGAN%20SYARIAH%20INDONESIA%202019.pdf
https://www.ojk.go.id/id/kanal/syariah/data-dan-statistik/laporan-perkembangan-keuangan-syariah-indonesia/Documents/LAPORAN%20PERKEMBANGAN%20KEUANGAN%20SYARIAH%20INDONESIA%202019.pdf
https://www.ojk.go.id/id/kanal/syariah/data-dan-statistik/laporan-perkembangan-keuangan-syariah-indonesia/Documents/LAPORAN%20PERKEMBANGAN%20KEUANGAN%20SYARIAH%20INDONESIA%202019.pdf

ANALISIS PERBANDINGAN KINERJA REKSA DANA SYARIAH DENGAN REKSA DANA
KONVENSIONAL DALAM PASAR MODAL
INDONESIA PERIODE 2016 - 2020
SRI RATNA JUWITA, Marwan Asri, Prof., M.B.A., Ph.D
UNIVERSITAS

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

Saunders, Anthony., & Cornett, M. Millon. (2017), Financial Institution
Management: A Risk Management Approach, Ninth Edition. McGraw- Hill,
USA.

Schindler, Pamela S, (2019), Bussiness Research Methods, Thirteenth Edition.
McGraw-Hill, USA.

Shanmugam, B., & Zahari, Z. R. (2009). A Primer on Islamic Finance.
Charlottesville: Research Foundation of CFA Institute.

Sharpe, William. F. (1966). Mutual Fund Performance. The Journal Finance, Vol,
39, pp, 119-138.

Sharpe, William. F. (2005). Portofolio Theory and Capital Markets. McGraw-Hill,
USA.

Thomson Reuters. (2021). Data Jakarta Composite Index dan Jakarta Islamic
Index Tahun 2016-2020. https://www ,thomsonreuters,com/en,html Diakses
tanggal 12 April 2021.

Tim Fatwa MUI. (2011). Kajian tentang Fatwa DSN-MUI Mengenai Penerapan
Prinsip-Prinsip Syariah di Bidang Pasar Modal. Bapepam, Jakarta.

Treynor, Jack. L. (1965). How to rate Management of Investment Funds. Harvard
Bussiness Review, Vol, 43, pp, 63-75.

Undang-Undang Pasar Modal No 8 Tahun 1995 tentang Peraturan Reksa Dana di
Indonesia.

Visser, H. (2009). Islamic finance. Northampton: Edward Elgar Publishing.
Zaher, T. S., & Hassan, M. Kabir. (2001). A comparative literature survey of

Islamic finance and banking. Financial Markets, Institutions & Instruments,
10(4), 155-199.

105


https://www.thomsonreuters.com/en.html

	LAMPIRAN

