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Vercher, E. dan Bermúdez, J.D., 2015, Portfolio Optimization Using A Credibility

Mean-Absolute Semi-Deviation Model, Expert Systems With Applications, 42,

7121–7131.

Wang, Y., Chen, Y. dan Liu, Y., 2016, Modeling Portfolio Optimization Problem

by Probability-Credibility Equilibrium Risk Criterion, Mathematical Problems

in Engineering, 2016, 1-13.

PENGUKURAN RISIKO SAHAM DAN OPSI BELI SAHAM TIPE EROPA DENGAN METODE MODIFIED
CREDIBLE VALUE AT RISK
EVY SULISTIANINGSIH, Prof. Dr.rer.nat Dedi Rosadi, S.Si., M.Sc.; Dr. Abdurakhman, S.Si., M.Si.
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/



125

Wang, X., Xie, D., Jiang, J., Wu, X. dan He, J., 2017, Value-at-Risk Estimation with

Stochastic Interest Rate Models for Option-Bond Portfolios, Finance Research

Letters, 21, 10-20.

Wola, W.M., Rosadi, D. dan Effendie, A.R., 2018, Estimasi Credible Value at

Risk dan Credible Expected Tail Loss untuk Return Aset Tunggal, Tesis, Jurusan

Matematika FMIPA UGM, Yogyakarta.

Yang, Y., Ma, J. dan Liang, Y., 2018, The Research on The Calculation of

Barrier Options under Stochastic Volatility Models Based on the Exact

Simulation, IAENG International Journal of Applied Mathematics, 48, 349-361.

Zhang, N., Man, K.L. dan Lim, E.G., 2014, Parallel Computation of Value at

Risk using The Delta-Gamma Monte Carlo Approach, Proceedings of The

International Multi Conference of Engineers and Computer Scientists, 2.

Zhao, S., Lu, Q., Han, L., Liu, Y. dan Hu, F., 2015, A Mean-CVaR-skewness

Portfolio Optimization Model Based on Asymmetric Laplace Distribution,

Annals of Operations Research, 226, 1, 1, 727-739.

Zymler, S., Kuhn, D. dan Rustem, B., 2013, Worst-Case Value at Risk of Nonlinear

Portfolios, Management Science, 59, 1-17.

PENGUKURAN RISIKO SAHAM DAN OPSI BELI SAHAM TIPE EROPA DENGAN METODE MODIFIED
CREDIBLE VALUE AT RISK
EVY SULISTIANINGSIH, Prof. Dr.rer.nat Dedi Rosadi, S.Si., M.Sc.; Dr. Abdurakhman, S.Si., M.Si.
Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR PUSTAKA

