
 

61 

 

DAFTAR PUSTAKA 

Adnyana, I. M., 2020. Buku: Manajemen Investasi dan Portofolio. Jakarta Selatan: 

Lembaga Penerbitan Universitas Nasional. 

Anton, H., & Rorres, C., 2005. Elementary Linear Algebra: Application Version. 

John Wiley & Sons. 

Gerber, H., 1990. Elementary Linear Algebra, California: Brooks/Cole Publishing 

Company. 

Baigent, G. G., & Acar, W., 2015. On the economic significance of the benchmark 

portfolio. Journal of Economic & Financial Studies, 3(06), 16-25. 

Desiyanti, R., 2017. Teori Investasi dan Portofolio. Sumatera Barat: Bung Hatta 

University Press. 

Hartono, J., 2019. Teori Portofolio dan Analisis Investasi. Yogyakarta: BPFE UGM. 

Bain, L. J., & Engelhardt, M., 1992. Introduction to Probability and Mathematical 

Statistic (ed. 2.). Duxbury, California. 

Li, X., Zhou, Y., Wang, Z., & Li, X., 2019. Financial Portfolio Management with 

Transaction Costs and Taxes: A Deep Reinforcement Learning Approach. 

Journal of Financial Markets, 48, 100-525. 

Mnih, V., Badia, A. P., Mirza, M., Graves, A., Lillicrap, T., Harley, T., & 

Kavukcuoglu, K., 2016. Asynchronous Methods for Deep Reinforcement 

Learning. 33rd International Conference on Machine Learning, 48, 1928-

1937. 

Sutton, R. S., & Barto, A. G., 2018. Reinforcement Learning: An Introduction (2nd 

ed.). MIT Press. 

Lecun, Y., Bengio, Y., & Hinton, G., 2015. Deep Learning. Nature, 521(7553), 436-

444. 

Moody, J., & Saffell, M., 2001. Learning to Trade via Direct Reinforcement. IEEE 

Transaction on Neural Networks, 12(4), 875-889. 

Harrnoja, T., Zhou, A., Abbeel, P., & Levine, S., 2018. Soft Actor-critic: Off-policy 

Maximum Entropy Deep Reinforcement Learnng with a Stochastic Actor. 

Proceedings of the 35th International Conference on Machine Learning, 80, 

1861-1870. 

Yu, X., Liu, B., Qian, Y., & Wang, Y., 2019. Deep Reinforcement Learning for Asset 

Allocation. Applied Intelligence, 49(8), 3081-3095. 

Zhang, B., Zohren, S., & Roberts, S., 2020. Deep Reinforcement Learning for 

Trading. Journal of Financial Data Science, 2(2), 35-48. 

Optimasi Portofolio Minimum Variance Perusahaan Asuransi dengan Pendekatan Deep
Reinforcement
Learning
Tyastara Tadeus Pratama, Dr. Nanang Susyanto, S.Si., M.Sc., M.Act.Sc.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/



 

62 

 

Tandelilin, E., 2010. Portofolio dan Investasi. Yogyakarta: Kanisius.  

Bodie, Z., 2011. Investment (9th ed.). McGraw-Hill. 

Gupta, A., 2014. Portfolio Management. Wiley. 

Kaur, P., & Kumari, V., 2020. Machine Learning Algorithm and Applications. CRC 

Press. 

Goodfellow, I., Bengio, Y., & Courville, A., 2016. Deep Learning. MIT Press. 

Hieu, L. T., 2020. Deep Reinforcement Learning for Stock Portofolio Optimization. 

International Journal of Modeling and Optimization, vol. 10, no. 5, October 

2020. 

Markowitz, H. M., 1952. Portfolio Selection. Journal of Finance, 7, 77-91 

Haugen, R., A., 2001. Modern Investment Theory, vol 5. Prentice Hall Upper Saddle 

River, New Jersey. 

Moody, J., Wu, L. Z., Liao, Y. S., & Saffel, M., 1998. Performance Function and 

Reinforcement Learning for Trading System and Portfolios, Journal of 

Forecasting, vol 17, pp. 441-470. 

Jiang, Z. Y., Xu, D. X., & Liang, J. J., 2017. A Deep Reinforcement Learning 

Framework for the Financial Portfolio Managemenet Problem.  

Carapuco, J., Neves, R., & Horta, N., 2018. Reinforcement Learning Applied to 

Forex Trading, Applied Soft Computing, vol 7, pp 783-794. 

Jeong, G., & Kim, H. Y., 2019. Improving Financial Trading Decision using Deep 

Q-Learning: Predictiing the Number of Shares, Action, Strategies, and 

Transfer Learning. Expert System with Applications, vol. 117, pp. 125-138. 

Zhang, J., & Maringer, D., 2013. Indicator Selection for Daily Equity Trading with 

Recurrent Reinforcement Learning in Proc. The 15th Annual Conference 

Companion on Genetic and Evolutionary Computation, pp. 1757-1758. 

Clarke, R., Silva, H. D., & Thorley, S., 2011. Minimum Variance Portfolio 

Composition. The Journal of Portfolio Management, vol 37, no.2, pp. 31-45. 

Lai, K. K., & Huang, J., 2007. The Application of Wavelet Transform in Stock 

Market. JAIST Press. 

Rhif, M., Abbes, A. B., Farah, I. R., Martinez, B., & Sang, Y. F., 2019. Wavelet 

Transform Application for/in Non-stationery Time-series Analysis: A 

Review. Applied Science, vol. 9, no. 7, pp. 1345. 

Liu, Z. X., 2019. Analysis of Financial Fluctuation based on Wavelet Transform. 

Financial Academic Press. 

Optimasi Portofolio Minimum Variance Perusahaan Asuransi dengan Pendekatan Deep
Reinforcement
Learning
Tyastara Tadeus Pratama, Dr. Nanang Susyanto, S.Si., M.Sc., M.Act.Sc.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/



 

63 

 

Percival, D. B., & Walden A. T., 2000. Wavelet-based Signal Estimation. 

Cambridge Series in Statistical and Probabilistic Mathematics. Cambridge 

University Press, pp. 393-456.  

Lillicrap, T. P., Hunt, J. J., & Pritzel, A., 2017. Continuous Control with Deep 

Reinforcement Learning. US Patent. 

Cai, Q. P., Pan, L., & Tang, P. Z., 2018. Generalized Deterministic Policy Gradient 

Algorithm. Journal of Automation and Computing, 15(5), 612-621.  

Schulman, J., Wolski, F., Dhariwal, P., Radford, A., & Klimov, O. 2017. Proximal 

Policy Optimization Algorithm. 

Silver, D., Lever, G., Heess, N., Degris, T., Wierstra, D., & Riedmiller, M. 2014. 

Deterministic Policy Gradient Algorithms. In Proceedings of the 31st 

Internasional Conference on Machine Learning (ICML), PMLR, 387-295. 

Schulman, J., Wolksi, F., Dhariwal, P., Radford, A., & Klimov, O., 2017. Proximal 

Policy Optimization Algoritm.

Optimasi Portofolio Minimum Variance Perusahaan Asuransi dengan Pendekatan Deep
Reinforcement
Learning
Tyastara Tadeus Pratama, Dr. Nanang Susyanto, S.Si., M.Sc., M.Act.Sc.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR PUSTAKA

