
DAFTAR ISI

Halaman

HALAMAN JUDUL.................................................................................... i

HALAMAN PENGESAHAN...................................................................... ii

HALAMAN MOTTO .................................................................................. iv

HALAMAN PERSEMBAHAN .................................................................. v

ABSTRAK .................................................................................................. vi

KATA PENGANTAR ................................................................................. vii

DAFTAR ISI................................................................................................ viii

DAFTAR TABEL........................................................................................ xi

DAFTAR GAMBAR ................................................................................... xii

DAFTAR LAMPIRAN................................................................................ xiii

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

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

1.2. perumusan Masalah................................................................... 8

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

1.5. Manfaat Penelitian..................................................................... 9

1.5.1. Bagi Perusahaan .............................................................. 9

1.5.2. Bagi Para Akademisi....................................................... 10

1.5.3. Bagi Publik...................................................................... 10

BAB II TINJAUAN PUSTAK   ................................................................. 11

2.1. Tinjauan Pustaka ....................................................................... 11

2.1.1.  Teori Agensi .................................................................. 11



2.1.2. Pengertian Reksadana. .................................................... 12

2.1.3. Karakteristik Reksadana.................................................. 13

2.1.4. Jenis-Jenis Reksadana ..................................................... 14

2.1.5. Reksiko Reksadana ......................................................... 15

2.1.6. Bentuk Reksadana ........................................................... 17

2.1.7. Kinerja Reksadana........................................................... 19

2.2. Penelitian Terdahulu ................................................................. 19

2.3. Kerangka Pemikiran dan Pengembangan Hipotesis.................. 23

BAB III METODE PENELITIAN............................................................... 28

3.1. Jenis Penelitian.......................................................................... 28

3.2. Popuasi dan Teknik Pengambilan Sampel ................................ 28

3.3. Jenis dan Sumber Data .............................................................. 29

3.4. Metode Pengumpulan Data ....................................................... 30

3.5. Identifikasi Variabel .................................................................. 30

3.5.1. Kinerja Reksadana Saham............................................... 30

3.4.2 Return Reksadana Saham................................................. 30

3.6. Definisi OPerasional dan Pengukuran Variabel........................ 31

3.7. Teknik Analisis ......................................................................... 35

BAB IV HASIL PENELITIAN DAN PEMBAHASAN............................. 38

4.1. Statistik Deskriptif..................................................................... 38

4.2. Pengujian Hipotesis................................................................... 42

4.3. Pembahasan............................................................................... 44

4.3.1. Persistensi Kinerja Reksadana Satu Bulanan ................. 44

4.3.2. Persistensi Kinerja Reksadana Tiga Bulanan ................. 45

4.3.3. Persistensi Kinerja Reksadana Enam Bulanan ............... 47



4.3.4. Persistensi Kinerja Reksadana Satu Tahunan................. 47

4.3.5. Persistensi Kinerja Reksadana Dua Tahunan ................. 48

4.3.6. Persistensi Kinerja Reksadana Tiga Tahunan ................ 49

BAB V PENUTUPAN................................................................................. 51

5.1. Kesimpulan................................................................................ 51

5.2. Saran.......................................................................................... 54

5.3. Keterbatasan .............................................................................. 54

5.4. Agenda Penelitian yang Akan Datang ...................................... 54

DAFTAR PUSTAKA .................................................................................. 56

LAMPIRAN


