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Penelitian ini bertujuan untuk mengetahui perbandingan kinerja Obligasi
Ritel Indonesia dan Sukuk Ritel Indonesia tahun 2013-2015 berdasarkan Indeks
Sharpe.

Pendekatan yang digunakan yaitu pendekatan kuantitatif dengan
menggunakan teknik analisis uji Mann Whitney dengan tingkat signifikansi 5%.
Analisis statistik yang digunakan adalah piranti lunak SPSS 20. Data yang
digunakan adalah data yield Obligasi Ritel Indonesia dan Sukuk Ritel Indonesia,
masing-masing sebanyak 104 dan 95 data yang bersumber dari Indonesia Bond
Pricing Agency.

Hasil uji Mann Whitney menunjukkan bahwa tidak terdapat perbedaan
kinerja yang siginifikan antara Obligasi Ritel Indonesia dan Sukuk Ritel Indonesia
berdasarkan Indeks Sharpe. Tidak terdapat perbedaan kinerja yang signifikan
antara Obligasi Ritel Indonesia dan Sukuk Ritel Indonesia bisa disebabkan karena
karakteristik ORI dan SRI tidak jauh berbeda.

Kata Kunci: Sukuk Ritel Indonesia, Obligasi Ritel Indonesia, yield to maturity,
risiko, Indeks Sharpe.
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TITLE:
Comparing The Performance of Indonesian Retail Bond and Indonesian
Retail Sukuk in 2013-2015.

CONTENT:

This research aims to find out the comparation between the performance
of Indonesian Retail Bond and Indonesian Retail Sukuk in 2013-2015 based on
Sharpe Index.

This research uses quantitative approach by using analysis technique of
Mann Whitney test with a significance level of 5%. Statistical analysis used is
SPSS 20 software. Data used is yield to maturity datas of Indonesian Retail Bond
and Indonesia Retail Sukuk which each of them has 104 and 95 datas acquired
from Indonesia Bond Pricing Agency.

The results of Mann Whitney test show that there is no a significant
performance difference between Indonesia Retail Bond and Indonesia Retail
Sukuk based on Sharpe Index. Furthermore, there is no a significant performance
difference between both of them because they are both so different.

Keywords: Indonesian Retail Sukuk, Indonesian Retail Bond, Yield to
Maturity, Risk, Sharpe Index.
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