
DAFTAR ISI

Halaman

DAFTAR ISI..................................................................................................ii

DAFTAR TABEL..........................................................................................iv

DAFTAR GAMBAR.....................................................................................v

DAFTAR LAMPIRAN..................................................................................vi

I. PENDAHULUAN......................................................................................1

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

1.2 Permasalahan..........................................................................................9

1.3 Tujuan Penelitian....................................................................................9

1.4 Kerangka Pemikiran...............................................................................9

1.5 Hipotesis................................................................................................14

II. LANDASAN TEORI..................................................................................15

2.1 Pengertian Investasi................................................................................15

2.2 Jenis-jenis Investasi................................................................................16

2.3 Teori Portofolio......................................................................................17

2.3.1 Manajemen Portofolio Investasi.................................................18

2.3.2 Diversifikasi Portofolio..............................................................20

2.4 Pengertian Investasi Reksadana..............................................................21

2.5 Pengertian Resiko....................................................................................22

2.6 Keunggulan dan Resiko Investasi Reksadana.........................................23

2.7 Faktor-Faktor Fundamental Reksadana Campuran.................................24



2.7.1 Sertifikat Bank Indonesia (SBI).................................................25

2.7.2 Analisis Model CAPM.............................................................26

2.8 Penelitian Terdahulu..............................................................................27

III.         METODE PENELITIAN...........................................................................30

3.1 Objek Penelian.......................................................................................30

3.1.1 Populasi dan Sampel.................................................................30

3.2 Jenis dan Sumber Data...........................................................................32

3.3 Metode Pengumpulan Data....................................................................35

3.4 Tehnik Analisis.......................................................................................36

3.4.1 Menentukan Return Reksadana................................................36

3.4.2 Menentukan Return Instrumen Bebas Resiko..........................37

3.4.3 Menentukan Standar Deviasi Return Reksadana......................40

3.5 Alat Analisis............................................................................................40

3.5.1 Uji Akar Unit (Unit Root Test)..................................................41

3.5.2 Uji Independent Sample t-Test..................................................41

IV. HASIL PENELITIAN DAN PEMBAHASAAN..........................................43

4.1 Stasioner Data...........................................................................................43

4.2 Analisis Pengukuran Return dan Kinerja Reksadana Campuran..............47

V. KESIMPULAN DAN SARAN......................................................................50

5.1 Kesimpulan................................................................................................50

5.2 Saran..........................................................................................................51

DAFTAR PUSTAKA

LAMPIRAN

POPULASI PERUSAHAAN


