DAFTAR PUSTAKA

Akbar, A. R., Hidayat , R. R., & Sulasmiyati , S. (2017). Analisa Kinerja Investasi
Saham Dengan Metode Sharpe Model Di Beberapa Bursa Efek ASEAN.
Malang: Jurnal Administrasi Bisnis Universitas Brawijaya.

Akbar, R. J. (2018, July 9). PT. Viva Media Baru. Retrieved from
https://www.viva.co.id/berita/bisnis/1052051-saham-bank-bumn-masih-
menarik-dikoleksi-ini-penjelasannya

Balogun, O. S., Akingbade, T. J. and Oguntunde, P. E., 2015. An Assesment of the
Performance of Discriminant Analysis and the Logistic Regression Methods
in Classification of Mode of Delivery of an Expectant Mother. Journal
Mathematical Theory and Modelling.

Bodie, Zvi, Alex Kane, & Alan J. Marcus. 2008. Investments, 8" ed. Singapore:
Irwin/McGraww-Hill.

Bodie, Zvi, Alex Kane, & Alan J. Marcus. 2018. Investments, 11" ed. Singapore:
Irwin/McGraww-Hill.

Bodie, Zvi, Alex Kane, and Alan J. Marcus. (2018). Investments, 11" ed.
Singapore: McGraw-Hill.

Bursa Efek Indonesia. (2018, December 28). Ringkasan Perdagangan. Retrieved
from https://www.idx.co.id/data-pasar/ringkasan-perdagangan/ringkasan-
saham/

Cvitani, Jaksa, Ali Lazrak dan Tan Wang. 2000. Sharpe Ratio as Performance
measure in a Multi Period Setting. Jurnal SSRN

Darmadji, T., dan Fakhruddin, H. (2006). Pasar Modal di Indonesia: Pendekatan
Tanya Jawab. Jakarta: Salemba Empat.

Downes, John, And Jordan Elliot. 2001. Kamus Istilah Keuangan Dan Investasi.
Edisi 3.

Elliot, A. C., and Woodward, W. A., 2007. Statistical Analysis Quick Reference
Guidebook With SPSS Examples. London: Sage Publications.

Elton, E. J., and Gruber, M. J. 1995. Modern Portfolio Theory and Investment
Analysis. John Wiley and Son

Hassan, M. K., & Girard, E. (2010). Analisa Kinerja Dow Jones Islamic Market
Index (DJIM) dengan Indeks Konvensional. Islamic Economic Studies.

Haugen, Robert. 1990. Modern Investment Theory 2. International Edition.
Prentice Hall, Inc.

91


https://www.idx.co.id/data-pasar/ringkasan-perdagangan/ringkasan-saham/
https://www.idx.co.id/data-pasar/ringkasan-perdagangan/ringkasan-saham/

Universitas Bakrie

Husnan, S. (2005). Dasar-dasar Teori Portofolio dan Analisis Sekuritas.
Yogyakarta: UPP AMP YKPN.

Jensen, M. 1968. The Performance of mutual funds in the period 1945-1964.
Journal of Finance

Jogiyanto, H. (2013). Teori Portofolio dan Analisis Investasi. Yogyakarta: BPFE
UGM.

Jogiyanto. (2003). Teori Portofolio dan Analisis Investasi. BPFE: Yogyakarta.

Jones, Charles P, 2009, Investment Analysis and Management 7th ed, USA: John
Wiley & Sons, Inc.

Jones, Charles P. (2004). Investment. New Jersey: John Wiley and Sons (Asia) Pte
Ltd.

Manurung, Adler Haymans, 2000, “Mengukur Kinerja Portofolio”, Usahawan, No
11 Nopember XXI1X,h 41-46.

Markowitz, Harry M, 1952, Portofolio Selection. Journal of Finance, 7, 77-91.

Matondang, Z. 2012. Sub Modul I11 Pengujian Normalitas Data. Modul Mata kuliah
Statistika. PDF. http://digilib.unimed.ac.id/

Otoritas Jasa Keuangan. Statistik Pasar Modal 2018.

PT Bareksa Portal Investasi. (2018, February 1). Retrieved from bareksa.com:
https://www.bareksa.com/id/text/2018/02/01/bahana-rekomendasikan-beli-
saham-4-bank-bumn-ini-apa-alasannya/18276/news

Rahamis, Y. (2014). Analisa Komparasi Kinerja Pasar Modal di Indonesia,
Hongkong, Cina, Inggris, dan Amerika. Jurnal Riset Bisnis dan Manajemen,
87-104.

Razali, N.M., Yap Bee Wah. 2011. Power Comparision of Shapiro-Wilk,
Kolmogorov-Smirnov, Lilliefors, and Anderson-Darling tests. Journal of
Statistical modeling and Analytics Volume 2 No. 1. 21-33.

Reilly, Frank K., and Keith C. Brown. (2003). Investment Analysis and Portofolio
Management, 7th ed. Mason: Thomson South-Western

Santosa, Magdalena., Apricia, Amelina. “Penilaian Kinerja Produk Reksadana
dengan menggunakan Metode Perhitungan Jensen Alpha, Sharpe Ratio,
Treynor Ratio, M?, dan dan Information Ratio”, Program Studi Ekonomi
Manajemen Universitas Kristen Maranatha, Jurnal Manajemen Volume 12
No. 1 November : 63-75, 2012.

Santoso, Singgih. 2007. Statistik Deskriptif: Konsep dan Aplikasi dengan Microsoft
Exel dan SPSS. Yogyakarta: ANDI

Sekaran, U. (2006). Metodologi Penelitian Untuk Bisnis. Jakarta: Salemba Empat.

92


http://digilib.unimed.ac.id/

Universitas Bakrie

Sharpe, William F, et.al. 2005. “Investasi”, Edisi keenam, Jilid 1, Indeks, Jakarta.

Shofiyullah , N. F. (2014). Komparasi Jakarta Islamic Index dan FTSE Bursa
Malaysia Hijrah Shariah Index. Jurnal Bisnis dan Manajemen, 19-34.

Sihombing, P. (2018). Corporate Financial Management. Bogor: IPB Press.

Sujarweni, V. Wiratna. 2014. Metode Penelitian: Lengkap, Praktis, dan Mudah
Dipahami. Yogyakarta: Pustaka Baru Press.

Suyanto, & Gio, P. U. (2017). Statistika Nonparametrik dengan SPSS, Minitab, dan
R. Medan: USU Press.

Tandelilin, E. (2010). Analisis dan Manajemen Portofolio. Yogyakarta: BPFE.
Universitas Binus. (2015). Uji Mann Whitney. Jakarta: Universitas Binus

Woulandari, P. (2011). Perbandingan Kinerja Reksadana Saham Syariah Indonesia
dan Malaysia. Jakarta: Universitas Indonesia.

Zamzany, F. R., & E. S. (2018). Studi Komparatif Kinerja Reksadana Saham
Konvensional dan Syariah di Indonesia. Jurnal llmu Akuntansi, 305-318.

93



