Optimisasi Portofolio Saham Menggunakan Algoritma Grey Wolf Optimization Berdasarkan Klaster
Hierarki Agglomerative dan K-Means++
Adhitya Ghiffari Pramudito, Prof. Dr.rer.nat. Dedi Rosadi, S.Si., M.Sc.

Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Afifah, A. B. (2018). Analisis Klaster K-Means untuk Optimisasi Portofolio.
Yogyakarta: Skripsi. Program Studi Statistika. FMIPA UGM.

Ahmad, G., & Shahid, M. (2022). Towards Portfolio Selection in Stock Markets
Using Grey Wolf Optimization Approach. 2022 International Conference
on Data Analytics for Business and Industry (ICDABI). Sakhir: IEEE.

Anton, H., & Rorres, C. (2014). Elementary Linear Algebra, 11th Edition. Canada:
Anton Textbook, Inc.

Arthur, D., & Vassilvitskii, S. (2007). k-means++: The Advantages of Careful
Seeding. SODA '07.

Bain, L. J., & Engelhardt, M. (1992). Introduction to Probability and Mathematical
Statistics. California: Duxburry Press.

Erwin, K., & Engelbrecht, A. (2023). Meta-heuristics for portfolio optimization.
Application of Soft Computing.

Hardle, W., & Simar, L. (2007). Applied Multivariate Statistical Analysis, Second
Edition. New York: Springer Berlin Heidelberg.

Johnson, R., & Wichern, D. (2007). Applied Multivariate Statistical Analysis, Sixth
Edition. Upper Saddle River: Pearson.

Kriksciuniene, D., Sakalauskas, V., & Imbrazas, A. (2020). Grey Wolf
Optimization Model for the Best Mean-Variance Based Stock Portfolio
Selection. Advances in Intelligent Systems and Computing, 1372, 120-130.

Markowitz, H. (1952). Portofolio Selection. The Journal of Finance, 77-91.

Mirjalili, S., Mirjalili, S. M., & Lewis, A. (2014). Grey Wolf Optimizer. Advances
in Engineering Software, 46-61.

Nanda, S., Mahanty, B., & Tiwari, M. (2010). Clustering Indian stock market data
for portfolio management. Expert Systems with Applications, 37(12), 8793-
8798.

Nasir, M. N., & Budiman, 1. (2017). Perbandingan Pengaruh Nilai Centroid pada

Algoritma K-Means dan K-Means++ terhadap Hasil Cluster Menggunakan

71



Optimisasi Portofolio Saham Menggunakan Algoritma Grey Wolf Optimization Berdasarkan Klaster
Hierarki Agglomerative dan K-Means++
Adhitya Ghiffari Pramudito, Prof. Dr.rer.nat. Dedi Rosadi, S.Si., M.Sc.

Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

etode Confusion Matrix. Seminar Nasional IImu Komputer (SOLITER), 118-127.

Novitasari, D. (2022). Penentuan Bobot Portofolio dengan Strategi Maximum
Diversification Berdasarkan Algoritma K-Means++. Yogyakarta: Skripsi.
Program Studi Statistika. FMIPA UGM.

Putri, D. R. (2019). Perbandingan Kinerja Portofolio Mean Variance
Menggunakan Klaster K-Means, Klaster Hierarki, dan Model Based
Clustering. Yogyakarta: Skripsi. Program Studi Statistika. FMIPA UGM.

Riza, L. S., llp, Nugroho, P. E., Prabowo, M. B., Junaeti, E., & Abdullah, A. G.
(2023). metaheuristicOpt: Metaheuristic for Optimization. Retrieved from
https://cran.r-project.org/package=metaheuristicOpt

Rokhman, A. D. (2016). Optimalisasi Portofolio Menggunakan Analisis Klaster
Average Linkage. Yogyakarta: Skripsi. Program Studi Statistika. FMIPA
UGM.

Rosadi, D. (2012). Diktat Kuliah Manajemen Risiko Kuantitatif. Yogyakarta:
Program Studi Statistika, FMIPA UGM.

Setiawan, E. P. (2020). Comparing bio-inspired heuristic algorithm for the mean-
CVaR portfolio optimization. Journal of Physics: Conference Series,
1581(012014).

Simamora, B. (2005). Analisis Multivariat Pemasaran. Jakarta: Gramedia Pustaka
Utama.

Sunariyah. (2011). Pengantar Pengetahuan Pasar Modal, Edisi Keenam.
Yogyakarta: UPP STIM YKPN.

Xu, R., & Wunsch, D. C. (2019). Clustering. Wiley-IEEE Press.



