DAFTAR PUSTAKA

Alim, K., Rahmawati, A., & Matsaany, B. (2023). Formation of Optimal Portfolio
on JII Stock using Sharpe, Treynor, and Jensen Indices during the Period of
2018-2023. Jurnal Matematika, Statistika Dan Komputasi, 19(3), 593-601.
https://doi.org/10.20956/j.v19i3.26354

Azis, M., Mintarti, S., & Nadir, M. (2015). Manajemen Investasi Fundamental,
Teknikal, Perilaku Investor dan Return Saham. Deepublish.

Consumer Financial Protection Bureau. (2015). Measuring financial well-being: A
guide  to  using the CFPB  Financial  Well-Being  Scale.
https://www.consumerfinance.gov/data-research/research-reports/financial-
well-being-scale/

Fahmi, 1. (2015). Portofolio dan Analisis Investasi. Alfabeta.

Firdaus, I., Anah, S., & Nadira, F. (2018). Analisis Pembentukan Portofolio
Optimal Menggunakan Model Indeks Tunggal (Studi Kasus: Saham Lq 45
Yang Terdaftar Di Bei Tahun 2012-2016). Jurnal Ekonomi, XX111(02), 203—
225. https://doi.org/https://doi.org/10.24912/je.v2312.369

Handini, S., & Astawinetu, E. D. (2020). Teori Portofolio dan Pasar Modal
Indonesia. Scopindo Media Pustaka.

Hartono, J. (2015). Teori Portofolio dan Analisis Investasi. BPFE.

Hartono, J. (2022). Portofolio dan Analisis Investasi (J. Hartono, Ed.; 2nd ed.).
Andy Yogyakarta.

Hertina, D., Hidayat, M. B. H., & Saudi, M. H. (2021). Share Portfolio
Performance Analysis Using Sharpe, Trey nor, and Jensen Methods with the
Geographical Perspective of Indonesia Stock Exchange. Review of
International Geographical Education, 11(3), 55-61.
https://doi.org/10.48047/rigeo.11.3.06

Hidayat, W. W. (2019). Konsep Dasar Investasi dan Pasar Modal. Uwais Inspirasi
Indonesia.

Indonesia Stock Exchange. (2021). IDX Stock Index Handbook vi.2.

Khandelwal, H., Jain, H., Agrawal, S., & Sawant, V. (2020). 4 Proposed Approach
for Financial Investment Recommendation and Decentralized Account
Management (pp. 657-662). https://doi.org/10.1007/978-981-15-3242-9 62

Nalini, R. (2014). Optimal Portfolio Construction Using Sharpe’s Single Index
Model-A Study Of Selected Stocks From Bse. International Journal of
Advanced Research, 3(12), 72-93. www.moneycontrol.com.

Anisya Putri Nurhasanah, 2023

PEMBENTUKAN DAN EVALUASI KINERJA PORTOFOLIO OPTIMAL: Studi Pada Indeks IDX80 Di
Bursa Efek Indonesia 76

UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, S1 Manajemen
[www.upnvj.ac.id-www.library.upnvj.ac.id-www.repository.upnvj.ac.id]



77

Nuzula, N. F., & Nurlaily, F. (2020). Dasar-Dasar Manajemen Investasi.
Universitas Brawijaya Press.

Prasetyo, 1. F., & Suarjaya, A. A. G. (2020). Pembentukan Portofolio Optimal
Dengan Menggunakan Model Indeks Tunggal. E-Jurnal Manajemen
Universitas Udayana, 9(2), 553.
https://doi.org/10.24843/ejmunud.2020.v09.102.p08

Pratama, L. A. (2019). Analisis Pembentukan Portofolio Saham Optimal
Menggunakan Metode Single Index Model (Studi Empiris pada Saham Indeks
LQ 45 di Bursa Efek Indonesia). Jurnal llmu Manajemen, 16(1), 48—60.
https://doi.org/https://doi.org/10.21831/jim.v16i1.25064

Puri, Y., & Yadav, A. (2022). Portfolio Selection in NSE Expected Return &amp;
Risk through Markowitz Portfolio Theory. Management Dynamics, 19(2), 46—
54. https://doi.org/10.57198/2583-4932.1022

Qur’anitasari, Q., Nuzula, N. F., & Darmawan, A. (2019). Critical Analysis of
Sharpe, Treynor and Jensen Methods in Analyzing Stock Portfolio
Performance L.Q-45 Stock Studies. Asia Pacific Management and Business
Application, 008(02), 89-104.
https://doi.org/10.21776/ub.apmba.2019.008.02.2

Reddy, K., Lakshmi. S N, M., Thilaga, S., & Mahabub Basha, M. (2023).
Construction Of An Optimal Portfolio Using The Single Index Model: An
Empirical Study Of Pre And Post Covid 19. Journal of Pharmaceutical
Negative Results L 14(3), 406-417.
https://doi.org/10.47750/pnr.2023.14.03.51

Ruma, Z., & Tawe, A. (2023). Analisis Kinerja Portofolio Saham Menggunakan
Metode Sharpe, Treynor dan Jensen. SINOMIKA Journal: Publikasi Ilmiah
Bidang Ekonomi Dan Akuntansi, 1(6), 1679-1690.
https://doi.org/10.54443/sinomika.v1i6.966

Sakti, Y. D. B., Nurmatias, & Yetty, F. (2020a). Analisis Portofolio Optimal Saham
Menggunakan Single Index Model (Studi Empiris : Saham-saham Bisnis-27
dan JII). Konferensi Riset Nasional Ekonomi.

Sakti, Y. D. B., Nurmatias, & Yetty, F. (2020b). Analisis Portofolio Optimal Saham
Menggunakan Single Index Model (Studi Empiris : Saham-saham Bisnis-27
dan JII). Korelasi I, 1(1), 979-998.

Samsul, M. (2015). Pasar Modal & Manajemen Portofolio. Erlangga.

Septia Rodita, Y., & Rosha, M. (2022). Analisis Perbandingan Portofolio Optimal
Single Index Model dan Metode CAPM Menggunakan Indeks Pengukur
Sharpe, Treynor, dan Jensen (Studi Kasus Saham Jakarta Islamic Index) Pada
Masa Pandemi Covid-19. Journal Of Mathematics UNP, 7(2), 54-61.

Anisya Putri Nurhasanah, 2023

PEMBENTUKAN DAN EVALUASI KINERJA PORTOFOLIO OPTIMAL: Studi Pada Indeks IDX80 Di
Bursa Efek Indonesia

UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, S1 Manajemen
[www.upnvj.ac.id-www.library.upnvj.ac.id-www.repository.upnvj.ac.id]



78

Seto, A. A., Fauzan, R., Santoso, A., Yahya, Dewi, I. D. P., Rahmah, W., Yahya,
D. R., Dewi, C. K., Hartono, Dasman, S., Jumiati, E., Haryadi, R. M., &
Peristiwo, H. (2023). Teori Portofolio & Analisis Investasi. PT Global
Eksekutif Teknologi.

Sholehah, N. A., Permadhy, Y. T., & Yetty, F. (2020). The Comparison of Optimal
Portfolio Formation Analysis with Single Index Model and Capital Asset
Pricing Model in Making Investment Decision. European Journal of Business
and Management Research, 5(4).
https://doi.org/10.24018/ejbmr.2020.5.4.470

Siti, S. R., Handayani, R., & Hidayat, R. (2013). EVALUASI KINERJA
PORTOFOLIO DENGAN MENGGUNAKAN MODEL SHARPE (Studi
Pada Perusahaan Yang Listing Pada Indeks Lq 45 Di BEI Periode 2012).
Jurnal Administrasi Bisnis S1 Universitas Brawijaya, 4(2).

Sudana, I. M. (2019). Manajemen Keuangan Teori Dan Praktik . Airlangga
University Press.

Sugiyono. (2014). Metode Penelitian Manajemen. Alfabeta.

Tamara, D., Ashuri, A., Bagaskara, S. K., & Sulhadi, S. (2021). Treynor, Sharpe,
and Jensen Ratio of Health Sector Companies on The Indonesia Stock
Exchange Before and During Covid-19 Pandemic Period. Syntax Idea, 3(10),
2042. https://doi.org/10.36418/syntax-idea.v3i10.1525

Tandelilin, E. (2010). Portofolio dan Investasi: Teori dan Aplikasi. Kanisius.

Verma, Dr. M., & Hirpara, Mr. J. R. (2016). Performance Evaluation of Portfolio
using the Sharpe, Jensen, and Treynor Methods. Scholars Journal of
Economics, Business and Management, 3(7), 382-390.
https://doi.org/10.21276/sjebm.2016.3.7.4

Yunita, 1. (2023). Evaluasi Kinerja Investasi Saham Syariah menggunakan Indeks
Sharpe, Treynor dan Jensen Periode 2021-2022. Jurnal llmiah Ekonomi Islam,
9(1), 435-442. https://doi.org/10.29040/jiei.v9i1.7348

Zulfikar. (2016). Pengantar Pasar Modal Dengan Pendekatan Statistika.
Deepublish.

Anisya Putri Nurhasanah, 2023

PEMBENTUKAN DAN EVALUASI KINERJA PORTOFOLIO OPTIMAL: Studi Pada Indeks IDX80 Di
Bursa Efek Indonesia

UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, S1 Manajemen
[www.upnvj.ac.id-www.library.upnvj.ac.id-www.repository.upnvj.ac.id]



