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Abstract (English Version)

This research examines whether there are differences in the performance of
Islamic stocks and conventional stocks in Bursa Malaysia over the period
from 1 January 2010 to 31 December 2016. The monthly data was analyzed
using the following methods: (1) risk and return characteristics; (2) risk-
adjusted return; (3) simple paired t-test; and (4) correlation test.The results
find that there is a small, insignificant difference between the performance
of the Islamic portfolio and its conventional counterpart. These results

maybe because most of the stocks listed in Bursa Malaysia are Shariah-

compliant.
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