
126 
 

 

DAFTAR PUSTAKA 

 

Achisen, I. d. (2000). Investasi Syariah Di Pasar Modal Menggagas Konsep dan 

Praktek Manajemen Portofolio Syariah. Jakarta: Gramedia. 

Akbarini. (2004). Analisis Atas Pengaruh Nilai Aktiva Bersih,Umur 

Reksadana,Ailiasi dan Spesialisasi Manajer Investasi Terhadap Kinerja 

Reksadana Penelitian Empiris Periode Tahun1999-2003. Tesis 

Pascasarjana Fakultas Ekonomi Universitas Indonesia,Depok. 

Alhusin, S. (2003). Aplikasi Statistik Praktis dengan Menggunakan SPSS 10 for 

Windows : Edisi Kedua. Yogyakarta: Graha Ilmu. 

Ann-Ngoc Nguyen, M. S. (2018). Investor Confidence and Mutual Fund 

Performance in Emerging Markets: insights from India and Pakistan. 

Journal of Economic Studies. 

Anshori, A. G. (2008). Aspek Hukum Reksadana Syariah di Indonesia . Bandung: 

Refika Aditama. 

Bams, O. d. (2002). European Mutual Fund Performance. European Financial 

Management, Vol.8No.1Hal:75-101. 

Bertin, W. J. (2004). Mutual Fund Characteristics, Managerial Attributes and Fund 

Performance. Review of Financial Economics, Vol. 13, 2004 . 

Bitomo, H. M. (2016). Analisis Faktor-Faktor yang Mempengaruhi Kinerja Reksa 

Dana di Indonesia. Diponegoro Journal of Management, Vol. 5, No. 2, hlm. 

1-14. 

Bodie, Z. K. (2014). Manajemen Portofolio dan Investasi. Jakarta: Salemba Empat. 

Carhart, M. (1997). On Persistance in Mutual Fund Performance. Journal of 

Finance, Vol. 52 No.1 : 57-82. 

Dahlquist, M. d. (2000). Performanceand Characteristics Of Swedish Mutual Fund. 

Journal of Financing and Quantitative Analysis, Vol35,409–423. 

Damayanti, S. M. (2015). . Developing an Integrated Model of Equity Mutual 

Funds Performance: Evidence from the Indonesian Mutual Funds Market. 

GTSFJournal on Business Review (GBR), Vol. 4 No.1. 

Danni Chen, C. G. (2013). An Empirical Study of Mutual Funds Performance in 

China. Lincoln University New Zealand, Faculty of Commerce Working, 

Paper2, pp1-19. 

Darmadji, T. d. (2006). Pasar Modal di Indonesia Pendekatan Tanya Jawab. 

Jakarta : Salemba Empat. 

126



127 
 

 

Droms, W. a. (1996). Mutual Fund Investment Performance. Quarterly Review of 

Economics and Finance , 36, 347-363. 

Elton, E. J. (1993). Efficiency With Costly Information: A Reinterpretation of 

Evidence from Managed Portfolios. The Review of Financial Studies, Vol. 

6, No. 1. 1-22. 

Faadilah, P. S. (2019). FAKTOR INTERNAL YANG BERPENGARUH 

TERHADAP KINERJA REKSADANA SYARIAH DI INDONESIA 

PERIODE 2014-2017. Jurnal Ekonomi Syariah Teori dan Terapan, Vol. 6 

No. 1 Januari 2019: 114-124. 

Ferreira, M. A. (2013). The Determinants of Mutual Fund Performance: A Cross-. 

Country Study. Review of Finance, Vol. 16, No. 1, p. 1-53. 

Gallagher, T. J. (1988). Mutual Fund Size and Risk-adjusted Performance. Illionis 

Business Review, Vol.45No.5Hal:11-13. 

Ghozali, I. (2005). Aplikasi Analisis Multivariate dengan Program SPSS. 

Semarang: Badan Penerbit Undip. 

Gomes, J. L. (2015). Performance and Characteristics of Mutual Fund : Evidence 

from the Portuguese Market . Revista de Gestao, Financas e Contabilidade, 

v. 5, n. 4, p. 125-148. 

Green, J. B. (2004). Mutual Fund Flows and Performance in Rational Markets. 

Journal of Political Economy, v. 112, n. 6, p. 1269-1295. 

Halim, A. (2003). Analisis Investasi. Edisi Pertama. Jakarta : Salemba Empat . 

Hidayat, T. (2010). Buku Pintar Investasi Reksa Dana, Saham, Opsi Saham, Valas 

dan Emas. Jakarta: PT.Transmedia. 

Ippolito, R. A. (1989). Efficiency With Costly Information: A Study of Mutual 

Fund Performance. The Quarterly Journal of Economics, Vol. 104, No. 1. 

1-23. 

Joseph Chen, H. G. (2004). Chen, Joseph S. and Hong, Harrison G. and Huang, 

Ming and Kubik, Jeffrey D., Does Fund Size Erode Mutual Fund 

Performance? The Role of Liquidity and Organization (May 1, 2004). . 

American Economic Review, Vol. 94, No. 5. 

Jusoh, Y. p. (2012). Fund Characteristics and Fund Performance: Evidence of 

Malaysian Mutual Funds. International Journal of Economics and 

Management Sciences, 1(9), pp31-43. 

Mahfud, P. A. (2016). ANALISISPENGARUHCASH FLOW, FUND SIZE, 

FAMILY SIZE, EXPENSERATIO, STOCK SELECTION 

ABILITYDANLOAD FEETERHADAP KINERJA REKSADANA 

SAHAM PERIODE 2012-2014. Diponegoro Journal of Management, 

Volume5, Nomor3, Tahun 2016, Halaman1-15. 



128 
 

 

Miguel, M. F. (n.d.). The Determinan of Mutual Fund Performance. 

Nugraha, P. d. (2009). Reksa Dana Solusi Perencanaan Investasi di Era Modern, 

Edisi Revisi ke-2 PT. Jakarta: Gramedia Pustaka Utama. 

O’Neal, E. S. (2000). Real Estate Mutual Funds: Abnormal Performance and Fund 

Characteristics. Journal of Real Estate Portfolio Management, Vol. 6, No. 

3. 239-247. 

Philpot, J. D. (1998). Active Management, Fund Size and Bond Mutual Fund 

Returns. The Financial Review Journal , Volume 33. 

Pratomo, E. (2008). Berwisata Ke Dunia Reksadana. Jakarta: Gramedia Pustaka 

Utama. 

Putra, D. P. (2003). Berburu Uang di Pasar Modal: Panduan Investasi menuju 

Kebebasan Financial. Semarang: Effhar & Dahara Prize. 

Rao. (2009). Does Fund Size Affect the Performance on Equity Mutual Funds? An 

Empirical Study In the Indian Context. Social Science Research. 

Rudiyanto. (2015). Reksa Dana untuk Pemula. Jakarta: Elex Media Komputindo. 

Sehgal, S. B. (2018 ). Mutual Fund Characteristics and Investment Performance in 

India. XLRI Jamshedpur, School of Business Management & Human 

Resources SAGE Publications, 43(1&2) 1–30. 

Sugiyono. (2014). Metode Penelitian Kuantitatif Kualitatif dan R&D. Bandung: 

Alfabeta. 

Sukmaningrum, G. d. (2016). Pengaruh Fund Cash Flow, Fund Size, Fund 

Longevity, expense Ratio dan Turnover Ratio Terhadap Kinerja Reksa 

Dana (Studi Kasus: Reksa Dana Pendapatan Tetap Periode Tahun 2011-

2015). Diponegoro Journal Of Management, Vol.5 No. 3. 

Sunariyah. (2003). Pengantar Pengetahuan Pasar Modal, edisi ke tiga. 

Yogyakarta: UPP-AMP YKPN. 

Suppa-Aim. (2010). Mutual Fund Performance In Emerging Market : The Case of 

Thailand . Department of Accounting anda Finance Birmingham Bussines 

School. 

Susanto, B. (2009). Pasar Modal Syariah (Tinjauan Hukum). Yogyakarta: UII 

Press Yogyakarta. 

Tandelilin, E. (2010). Portofolio dan Investasi. Edisi Pertama. Yogyakarta: 

Kanisius. 

Titman, M. G. (1994). A Study of Monthly Mutual Fund Returns and Performance 

Evaluation Techniques. Journal of Financial and Quantitative Analysis 

School of Business Administration, University of Washington., Volume 29, 

Issue 3. 



129 
 

 

Ungphakorn, T. (2014). Mutual Fund Flow Behavior in Thailand. Department of 

Finance, Mahasarakham Business School, Mahasarakham University, Vol. 

13, No.2. 

Wilson, J. M. (2008). How Does Size Affect Mutual Fund Behavior? Journal of 

Finance, vol. 63, issue 6, 2941-2969. 

www.bareksa.com 

www.invofesta.com 

www.ojk.go.id.com 

www.portalreksadana.com 

www.yahoofinance.com 

Yan, X. (2008). Liquidity, investment style,and the relation between fund size and 

fund performance. Journal of Financial and Quantitative Analysis, v. 43, p. 

741-768. 

Zitzewitz, R. d. (2010). How Much Does Size Erode Mutual Fund Performance? A 

Regression Discontinuity Approach. Boston College - Department of 

Finance; National Bureau of Economic Research (NBER). 

 

 


