
48 
 

PREFERENCES 

 

Almawadi, I. (2018, August 13). Setahun Terakhir Jumlah Investor Reksadana Tumbuh 50 

Persen, Ini Pendorongnya. Retrieved from bareksa.com: 

https://www.bareksa.com/id/text/2018/08/13/setahun-terakhir-jumlah-investor-

reksadana-tumbuh-50-persen-ini-pendorongnya/20045/news 

Aprilia, D., Wijaya, C., & Indriati, F. (2018). A Comparative Study of Mutual Fund 

Portofolio in Indonesia. Journal of Administrative Science and Organization vol.25 

no.2, 45-56. 

Banani, A., & Hidayatun, N. A. (2017). Performance of Islamic Indices: Risk Adjusted 

Return of SHARIA COMPLAINT STOCKS on JII and Dow Jones Islamic Turkey. 

Journal of Economics and Business. 

Bodie, Z., Kane, A., & Marcus, A. J. (2012). Essentials of Investments. New York: McGraw-

Hill. 

BPS. (2019, October 08). Ekspor Karet Remah Menurut Negara Tujuan Utama, 2012-2018. 

Retrieved from Badan Pusat Statistik: 

https://www.bps.go.id/statictable/2019/02/27/2030/ekspor-karet-remah-menurut-

negara-tujuan-utama-2012-2018.html 

Brown, K. C. (2009). Analysis of Investment and Management of Portofolios, 9th Edition. 

USA: South-Western. 

Dahlifah, & Supriyanto, T. (2015). Analysis of Conventional Mutual Fund and Sharia 

Mutual Fund. Research Journal of Finance and Accounting , 108-113. 

Elfakhani, S. M., Sidani, Y. M., & Fahel, O. A. (2004). An assesment of the performance of 

islamic mutual fund. The European Journal of Management and Punlic Policy vol.3 

no. 1, 41-64. 

Elton, E. J. (1987). Modern Portfolio Thoery and Investment Analysis (3rd ed). New York: 

John Willey & Sons. 

Fahmi, I. (2012). Manajemen Investasi. Jakarta: Salemba Empat. 

Fahmi, I. (2015). Pengantar Manajemen Keungan Teori dan Soal Jawab. Bandung: 

Alfabeta. 

Fama, H. (1976). Performance of the Sharpe Portfolio Selection Model: A Comparison. 

Journall of Financial and Quantitative Analysis. 

Farida, L. A., & Machfiroh, D. L. (2014). Comparative Analysis of Optimal Formation 

Using CAPM and Stohastic Dominance. Jurnal Bisnis dan Ekonomi. 

Hermuningsih, S. (2012). Pengantar Pasar Modal Indonesia. Yogyakarta: UPP STIM 

YKPN. 



49 
 

Indonesia Stock Exchange. (n.d.). Retrieved August 28, 2018, from www.idx.co.id: 

https://www.idx.co.id/ 

Indonesia Stock Exchange (IDX). (2018, 08, 23). Statistik Pasar Modal . 

http://idx.co.id/data-pasar/laporan-statistik/ringkasan-performa-perusahaan-lq45/. 

Indrawati. (2015). Metode Penelitian Manajemen dan Bisnis Konvergensi Teknologi. 

Bandung: Refika Aditama. 

Informasijabodetabek.com. (n.d.). Retrieved August 24, 2018, from 

informasijabodetabek.com 

Irham, F. (2015). Pengantar Manajemen Keunagan Teori dan Soal Jawab Edisi Keempat. 

Bandung: Alfabeta. 

Jogiyanto, H. (2016). Teori Portfolio dan Analisis Investasi. Yogyakarta: BPFE Yogyakarta. 

Kementerian Perencanaan Pembangunan Nasional/ Badan Perencanaan Pembangunan 

Nasional. (2018, December). MASTERPLAN EKONOMU SYARIAH INDONESIA 

2019-2024. Retrieved from ubico.id: https://ubico.id/wp-

content/uploads/2019/05/Masterplan-Ekonomi-Syariah-Indonesia-2019-

2024_Terbaru.pdf 

Keown, A. J. (2011). Financial Management (11th Edition). Boston: Pearson Pretice. 

kompas.com. (2019, May 15). APJII: Jumlah Pengguna Internet di Indonesia Tembus 171 

Juta Jiwa. Retrieved from kompas.com: 

https://tekno.kompas.com/read/2019/05/16/03260037/apjii-jumlah-pengguna-

internet-di-indonesia-tembus-171-juta-jiwa 

Laoli, N. (2019, February 22). Jumlah investor baru di Pasar Modal Indonesia bertambah 

57.234 di Januari 2019. Retrieved from kontan.co.id: 

https://investasi.kontan.co.id/news/jumlah-investor-baru-di-pasar-modal-indonesia-

bertambah-57234-di-januari-2019 

Levine, D. M., Stephan, D., Krehbiel, T., & Berenson, M. (2008). Statistics for Managers: 

Using Microsoft Excel, Fifth Edition. Upper Saddle River, New Jersey: Pretince 

Hall. 

Mahardika, D. (2015). Mengenal Lembaga Keuangan. Bekasi: Gramata Publishing. 

Mary, J. F., & Rathika, G. (2014). The Single Index Model and The Construction of Optimal 

Portfolio with CNXPHARMA SCRIP. IAEME, 87-96. 

Maulida, A. (2017, January 13). Reksadana Syariah. Retrieved from Kompasiana.com: 

https://www.kompasiana.com/anugerahku/5877bafd4f9773bb1629fc36/reksadana-

syariah?page=all 

May, E. (2016, September Thursday). Mengenal LQ45. Retrieved August 23, 2018, from 

https://finance.detik.com/bursa-dan-valas/d-3298411/mengenal-lq-45 



50 
 

Natalina, S. A. (2015). Analisa Manajemen Portofolio Investasi Reksada Syari'ah Ditinjau 

Dari Strategi Investasi Berdasarkan Resiko Investasi Dan Pengukuran Kinerja. 

Realita Vol. 13 No. 2 Juli 2015 | 187-199, 187-199. 

Nyokangi, C. (2016). Relative Performance of The Single Index Model vs Mean Variance 

Optimization in Equity Portfolio in Kenya. Stratmore University. 

Otoritas Jasa Keuangan. (n.d.). Retrieved 8 23, 2018, from Otoritas Jasa Keunagan: 

www.ojk.go.id 

Otoritas Jasa Keuangan. (2018). Statistik Pasar Modal. https://www.ojk.go.id/id/kanal/pasar-

modal/data-dan-statistik/statistik-pasar-modal/default.aspx. 

Otoritas Jasa Keuangan. (2018, 23, 08). Statistik Pasar Modal. 

https://www.ojk.go.id/id/kanal/pasar-modal/data-dan-statistik/statistik-pasar-

modal/default.aspx. . 

Paramitha, F., & Anggono, A. H. (2013). Performance Analysis and Optimal Portfolio 

Diversification of Fourteen of LQ45 Index Perido 2007 - 2012 Using Markowitz 

Mdel Portfolio Theory. Journal of Business and Management, 2, 29-38. 

Pratiwi, D. A., & Yunita, I. (2015). Optimal Portfolio Constrcution (A Case Study of LQ45 

Index in Indonesia Stock Exchange). International Journal of Science and Research 

(IJRAR), 2525-2530. 

Putri, B. U. (2017, Desember 30). Tempo.co. (D. R. Cahyani, Editor) Retrieved 8 23, 2018, 

from Tempo.co: https://bisnis.tempo.co/read/1046223/tutup-tahun-bei-catat-

investasi-domestik-naik-rp-340-triliun/full&view=ok 

Putri, D. T., & Worokinasih, S. (2018). Analisis Kinerja Investasi Reksa Dana Syariah Di 

Indonesia Dengan Metode Sharpe, Treynor Dan Jensen. Jurnal Administrasi Bisnis 

(JAB)|Vol. 59 No. 1 Juni 2018, 134-143. 

Rasyad, R., & Onasis, D. (2016). ANALISIS KINERJA REKSADANA SYARIAH DI 

PASAR MODALINDONESIA. Journal Ilmiah Ekonomi dan Bisnis, 93-107. 

Salim, M. A., Limakrisna, N., & Ali, H. (2017). Mutual Funds Performance: Conventional 

and Sharia Product. International Journal of Economics and Financial Issue Vol.7 

no.4 2017, 10-155. 

Santosa, M., & Sjyam, A. S. (2012). Penilaian Kinerja Produk Reksadana Dengan 

Menggunakan Metode Perhitungan Jensen Alpha, Sharpe Ratio, Treynor Ratio , M2, 

Dan Information Ratio. Journal Manajemen. 

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

Sekaran, U., & Bougie, R. (2016). Research methods for business: A skill-building 

approach. (7th Edition). Haddington: John Wiley & Sons. 



51 
 

Sen, K., & Fattawat, C. D. (2014). Sharpe's Single Index Model and its Application Portfolio 

Construction: An Empirical Study. Global Journal of Finance and Management, 

511-516. 

Shah, C. A. (2015, April). Construction of Optimal Portfolio Using Sharpe Index Model and 

CAPM for BSE Top 15 Securities. International Journal of Research and Analytical 

Reviews, 2(2), 168-178. Retrieved 2018 

Simatupang, M. (2010). Pengetahuan Praktis Investasi Saham dan Reksadana. Jakarta: 

Mitra Wacana Media. 

Sugiyono. (2014). Metode Penelitian Pendidikan Pendekatan Kuantitatif, Kualitatif dan R & 

D. Bndung: Alfabeta. 

Susyanti, J. (2016). Pengelolaan Lembaga Keuangan Syariah. Malang: Empat Dua. 

tanamduit.com. (2019, August 18). tanamduit. Retrieved from tanamduit.com: 

https://www.tanamduit.com//individual/index/aboutus 

Tanamduit.com. (2019). Tanamduit Productlist. Retrieved from Tanamduit.com: 

https://www.tanamduit.com/individual/product/productlist 

Tandelilin, A. J. (2010). Portofolio Investasi (1st Edition). Yogyakarta: KANISIUS. 

Tandelilin, A. J. (2010). Portofolio Investasi (1st Edition). Yogyakarta: KANISIUS. 

Uma Sekaran, B. (2010). Research Methods for Business, A Skill Building Approach, Fifth 

Edition. The United Kingdom: John Wiley and Sons. 

Wareza, M. (2019, April 11). IHSG Terus Melemah, BEI: Karena Pemilu. Retrieved 

November 10, 2019, from CNBC Indonesia: 

https://www.cnbcindonesia.com/market/20190411150442-17-66056/ihsg-terus-

melemah-bei-karena-pemilu. 

Warinda, W., & Mediawati, E. (2016). Analisis Kinerja Reksadana Syariah. Jurnal Riset 

Akuntansi Dan Keuangan, 1077-1086. 

Yolanda, F. (2019, June 04). Reksa Dana Syariah Kian Dilirik. Retrieved from 

republika.co.id: https://republika.co.id/berita/ekonomi/syariah-

ekonomi/ps1f72370/reksa-dana-syariah-kian-dilirik 

Zamzany, F. R., & Setiawan, E. (2018). STUDI KOMPARATIF KINERJA REKSADANA 

SAHAM KONVENSIONAL DAN SYARIAH DI INDONESIA. AKUNTABILITAS 

JURNAL ILMU AKUNTANSI VOLUME 11, 305-318. 

Zubir, Z. (2011). Management Portofolio (Penerapanya dalam Investasi Saham). Jakarta: 

Salemba Empat. 


