
1 
 

DAFTAR PUSTAKA 

 

Abdalloh, Irwan, Pasar Modal Syariah Indonesia: Prospek dan Tantangan, materi 

seminar Pasar Modal Syariah, diselenggarakan oleh Bursa Efek Indonesia tanggal 16 

Makassar 2010, di Makassar. 

 

Ahmad, Z., & Ibrahim, H. (2002). A study of the performance of the KLSE Syari'ah 

index. Malaysian Management Journal, 6(1), 25–34. 

 

Albaity, Mohamed Shikh. Mudor, Hamdia. 2012 Return performance, cointegration 

and short run dynamics of islamic and non-islamic indices : evidence from the US 

and Malaysia during the suprime crisis. Atlantic review economics vol 1 

 

Azman-Saini WNW, Azali M, Habibullah MS dan Matthews KG. 2002. Financial 

Integration and The ASEAN-5 Equity Markets. Applied Economics, 34, pp.2283-

2288 

 

Bernard, A. 1991. Emprical implications of the convergence hypothesis. CEPR 

working papers 

 

Bernard, A.B. dan S.N. Durlauf. 1995. Convergence in international output, Journal 

of Applied Econometrics, 10, pp.97-108 

 

Burhanudin, Aspek Hukum Lembaga Keuangan Syariah (Yogyakarta: Graha Ilmu, 

2010), 135 

 

Dewan Syariah Nasional Majelis Ulama Indonesia (DSN-MUI) telah menerbitkan 

Fatwa No. 40 tentang Pasar Modal Dan Pedoman Umum Penerapan Prinsip Syariah 

Di Bidang Pasar Modal dan Fatwa No. 80 tentang Penerapan Prinsip Syariah dalam 

Mekanime Perdagangan Efek Bersifat Ekuitas di Pasar Reguler Bursa Efek, yang 

diterbitkan pada tanggal 8 Maret 2011  

 

Enders, W. 2004. Applied Econometric Time Series. John Wiley and Sons 

Incorporated: New Jersey.  

 

Engle, R. E. dan C. W. J. Granger. 1987. Cointegration and Error-Correction: 

Representation, Estimation, and, Testing. Econometrica 55 (87): 391 – 407. 

 

Firdaus NH., Muhammad, dkk, Sistem Keuangan dan Investasi Syariah, Edukasi 

Profesional Syariah, Cetakan I, Jakarta: Renaisan, 2005. 

 

Granger, C. W. J. 1969. Investigating Causal Relations by Econometric Models and 

Cross-Spectral Methods. Econometrica, July, PP: 424 – 438.  



2 
 

 

Gujarati, N. D. dan D. C. Porter. 2009. Basic Econometrics. McGraw Hill/Irwin 

Publising: Singapura. 

 

Hakim, S., & Rashidian, M. (2002). Risk and return of Islamic stock market. Paper 

presented at the Presentation to Economic Research Forum Annual Meetings, 

Sharjah, UAE, October 2005. 

 

Huda, Nurul dan Mustafa Edwin Nasution, Investasi pada Pasar Modal Syariah, 

Cetakan I, Jakarta: Kencana, 2007. 

Johansen, S. (1988). “Statistical Analysis of Cointegration Vectors”, Journal of 

Economic Dynamic Control, Vol. 12, pp. 231-254. 

 

Johansen, S. and K. Jusellius (1990). “Maximum Likelihood Estimation and 

Inference on Cointegration - With Applications to the Demand for Money”, Oxford 

Bulletin of Economics and Statistics, Vol. 52, pp. 169-210. 

 

Karim, Bakri Abdul. Datip,  Ernaflovia. Shukri, Muhd Hafiz Mohd. Islamic stock 

market versus conventional stock market. International Journal of Economics, 

commerce and management, Vol II, issue 11 nov 2014 

 

Marashdeh, H. A. and Shrestha, M. B. (2010). “Stock market integration in the GCC 

countries”, International Research Journal of Finance and Economics. No. 37, 

pp. 102-115.  

 

Mohamed Albaity and Rubi Ahmad Performance Of Syariah And Composite Indices: 

Evidence From Bursa Malaysia. Asian Academy Of Management Journal Of 

Accounting And Finance 

 

Mohd Yahya Mohd Hussin, Yusni Anis Yusof, Fidlizan Muhammad, Azila Abdul 

Razak, Emilda Hashim1, Nur Fakhzan Marwan3, The Integration Of Islamic Stock 

Markets: Does A Problem For Investors?. Labuan e-journal of muamalat society, Vol. 

7,2013, pp. 17-27 

 

Muhajir, M. Haris (2008) Analisis Kointegrasi: Keterkaitan Jakarta Islamic Indeks 

Dengan Ihsg Dan Sbi Di Bursa Efek Jakarta Masters Thesis, Program Pascasarjana 

Universitas Diponegoro 

 

Nachrowi, N. D. dan H. Usman. 2006. Pendekatan Populer dan Praktis 

Ekonometrika untuk Analisis Ekonomi dan Keuangan. Lembaga Penerbit Fakultas 

Ekonomi Universitas Indonesia: Jakarta. 

 

Najeeb, Syed Faiq , Islamic Capital Market: An Exploratory Study on Investor 

Rationality, University of Nottingham Malaysia, 



3 
 

 

Parham Parsva dan Hooi Hooi Lean. 2011. The Analysis of Relationship between 

Stock Prices and Exchange Rates: Evidence from Six Middle Eastern Financial 

Markets. International Research Journal of Finance and Economics 

Phuan, S. W., Lim, K. P., and Ai, Y. O. (2009). “Financial Liberalization and Stock 

Markets Integration for Asean-5 Countries” International Business Research, 

Vol. 2, No. 1, pp. 100-111.  

 

Rangvid, J. 2001. Increasing convergence among European stock markets? A 

recrusive common stochastic trend analysis Economics Letters 71, pp 393-389 

 

Roca, E. D., Selvanathan, E. A., dan Sheperd, W. F. 1998. Are The Asean Equity 

Market Interdependent? ASEAN Economic Bulletin 15, pp.109-120 

 

Sakti, Ali, (2007), Sistem Ekonomi Islam: Jawaban atas Kekacauan Ekonomi 

Modern, Jakarta: Paradigma & Aqsa Publishing. 

 

Saputra, Bambang, Pasar Modal Syariah Indonesia: Alternatif Instrumen Investasi, 

Makassar: Penerbit ADEI, 2012  

 

Siskawati, Eka (2011). “Islamic Capital Market Interconnection: Evidence from 

Jakarta Islamic Index to the Regional Islamic Market and Global Islamic Market”. 

Proceeding of the International Conference on Social Science, Economics and 

Art. Putrajaya, Malaysia: International Conference on Social Science. pp. 

153-156. 

Sunariyah. 2004. Pengantar Pengetahuan Pasar Modal. Edisi Keempat. Yogyakarta: 

UMP AMP YKPN 

Sharpe, W. F. (1994). The Sharpe ratio. Journal of Portfolio Management, 1(2), 49–

58. 

Tai, C. S. (2007). “Market Cointegration and Contagion: Evidence from Asian 

Emerging Stock and Foreign Exchange Markets”, Emerging Markets Review, Vol. 8, 

No. 4, pp. 264-283. 

 

Tim Kajian Pasar Sekunder Efek Syariah di Pasar Modal Indonesia. Kajian Pasar 

Sekunder Efek Syariah Di Pasar Modal Indonesia Tahun 2010 

 

Widarjono, A. 2005. Ekonometrika: Teori dan Aplikasi untuk Ekonomi dan Bisnis. 

Penerbit Ekonisia: Yogyakarta. 




