
vii 

DAFTAR ISI 

 

Halaman Judul .................................................................................................  i 

Sertifikat  .........................................................................................................  ii 

Halaman Pengesahan Tesis ..............................................................................  iii 

Motto dan Persembahan  ..................................................................................  iv 

Abstract  ..........................................................................................................  v 

Abstraksi .........................................................................................................  vi 

Daftar Tabel .....................................................................................................  ix 

Daftar Gambar  ................................................................................................  x 

Kata Pengantar  ................................................................................................  xi 

BAB I. Pendahuluan ........................................................................................  1 

1.1 Latar Belakang Masalah ..........................................................................  1 

1.2 Perumusan Masalah ................................................................................  6 

1.3 Tujuan dan Kegunaan Penelitian .............................................................  7 

BAB II. Telaah Pustaka ...................................................................................  9 

2.1.Konsep Dasar ..........................................................................................  9 

2.1.1. Pengertian Reksadana ..................................................................  9 

2.1.2. Jenis-Jenis Reksadana ..................................................................  10 

2.1.3. Manfaat Reksadana......................................................................  11 

2.1.4. Resiko Investasi Pada Reksadana .................................................  12 

2.1.5. Bentuk Reksadana  ......................................................................  12 

2.2.Kinerja Reksadana dan Kinerja Pasar  .....................................................  13 

2.3.1. Kinerja Reksadana  ......................................................................  13 

2.3.2.  Kinerja Pasar  ..............................................................................  14 

2.3.Analisis Kinerja Reksadana dengan Metode Sharpe  ...............................  15 

2.4.Analisis Kinerja Reksadana dengan Metode Treynor  ..............................  17 

2.5.Penelitian terdahulu .................................................................................  18 

2.6.Kerangka Pemikiran Teoritis ...................................................................  27 

2.7.Definisi Operasional ................................................................................  28 

2.8.Hipotesis .................................................................................................  30 

BAB III. Metode Penelitian..............................................................................  32 



viii 

3.1.Jenis Dan Sumber Data ...........................................................................  32 

3.2.Populasi dan Sampel ...............................................................................  32 

3.3.Metode Pengumpulan Data .....................................................................  34 

3.4.Teknik Analisis .......................................................................................  34 

BAB IV. Gambaran Umum dan Analisis Data  ................................................  39 

4.1.Gambaran Umum Penelitian....................................................................  39 

4.2.Diskripsi Data Variabel   .........................................................................  39 

4.2.1. Diskripsi Kinerja Reksadana  Saham  ..........................................  39 

4.2.2. Diskripsi Kinerja Pasar  ...............................................................  41 

4.3.Analisis Data  ..........................................................................................  43 

4.3.1. Analisis Kinerja Reksadana Saham dengan Kinerja Pasar  ...........  43 

4.3.2. Pengujian Hipotesis 1  .................................................................  45 

4.3.3. Pengujian Hipotesis 2  .................................................................  46 

4.4.Pembahasan  ...........................................................................................  47 

BAB V. Simpulan dan Implikasi Kebijakan  ....................................................  48 

5.1.Simpulan  ................................................................................................  48 

5.2.Simpulan Mengenai Masalah Penelitian  .................................................  48 

5.3.Implikasi Teoritis  ...................................................................................  49 

5.4.Implikasi Kebijakan  ...............................................................................  49 

5.5.Keterbatasan Penelitian  ..........................................................................  50 

5.6.Agenda Penelitian Mendatang  ................................................................  50 

Daftar Referensi ...............................................................................................  51 

Lampiran  ........................................................................................................  54 


