
DAFTAR PUSTAKA

[1] Aarts, E., & Korst, J., 1988, Simulated Annealing and Boltzmann Machines: A

Stochastic Approach to Combinatorial Optimization and Neural Computing.

Wiley.

[2] Anton, H., & Rorres, C., 2013, Elementary Linear Algebra: Applications Ver-

sion (11th ed.). John Wiley & Sons, Inc.

[3] Arroyo, J. E. C., & Armentano, V. A., 2005, Genetic local search for multiob-

jective flowshop scheduling problems. Available at: ScienceDirect.

[4] Baddeley, M., 2010, Behavioral Economics and Finance. Routledge.

[5] Bain, L. J., & Engelhardt, M., 1992, Introduction to Probability and Mathe-

matical Statistics (Second ed.). Brooks/Cole Cengage Learning.

[6] Berk, J., & DeMarzo, P., 2011. Corporate Finance (2nd ed.). Prentice Hall.

[7] Bodie, Z., Kane, A., & Marcus, A. J., 2014. Investments (10th ed.). McGraw-

Hill.

[companiesmarketcap.com] companiesmarketcap.com, Assets by market cap. [da-

ring] Tersedia di companiesmarketcap.com [Diakses pada 21 November

2024].

[9] DeMiguel, V., Garlappi, L., Uppal, R., 2009. Optimal Versus Naive Diversi-

fication: How Inefficient is the 1/N Portfolio Strategy?. Available at: Resear-

chGate.

[10] Elton, E. J., Brown, S. J., & Gruber, M. J., 1995. Modern Portfolio Theory and

Investment Analysis. Available at: ResearchGate.

[11] Fabozzi, F. J., 2000. Bond Markets, Analysis, and Strategies (4th ed.). Prentice

Hall.

54

Penerapan Algoritma Generalized Simulated Annealing untuk Meninjau Pengaruh Penambahan
Bitcoin dan
Emas terhadap Performa Portofolio Obligasi dan Saham di Pasar Indonesia
Kadek Wahyu Medalika Manik Segara, Dr. Nanang Susyanto, S.Si., M.Sc.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/

https://companiesmarketcap.com/assets-by-market-cap/


55

[12] Fama, E. F., & French, K. R., 1992. The cross-section of expected stock re-

turns. The Journal of Finance, 47(2), pp.427-465.

[13] Fama, E. F. & French, K. R., 1993. Common Risk Factors in the Returns on

Stocks and Bonds. Journal of Financial Economics, 33(1), pp. 3-56.

[14] Gitman, L. J., & Zutter, C. J., 2012. Principles of Managerial Finance. Pren-

tice Hall.

[15] Graham, B., 2003. The Intelligent Investor. Harper Collins Publishers.

[16] Hartman, G., 2011. Fundamentals of Matrix Algebra (Third ed.). Virginia Mi-

litary Institute.

[17] Hogg, R. V., Craig, A. T., & McKean, J. W., 2019. Introduction to Mathema-

tical Statistics. Pearson Education, Inc.

[id.tradingview.com] id.tradingview.com, IDX 30 Index. [daring] Tersedia di IDX

30 [Diakses pada 30 Mei 2025]

[19] Jorion, P., 2007. Value at Risk: The New Benchmark for Managing Financial

Risk (3rd ed.). McGraw-Hill.

[20] Keating, C. & Shadwick, W. F., 2002. A Universal Performance Measure.

Journal of Performance Measurement, 6(3), pp. 59-71.

[21] Kirkpatrick, S., Gelatt, C. D., & Vecchi, M. P., 1983. Optimization by simula-

ted annealing. Science, 220(4598), pp.671-680.

[22] Lhabitant, F. S., 2004. Hedge Funds: Quantitative Insights. Wiley Finance.

[23] Markowitz, H. M., 1952. Portfolio selection. The Journal of Finance, 7(1),

pp.77-91.

[24] Modigliani, F. & Miller, M. H., 1958. The Cost of Capital, Corporation Fi-

nance, and the Theory of Investment. American Economic Review, 48(3), pp.

261-297.

Penerapan Algoritma Generalized Simulated Annealing untuk Meninjau Pengaruh Penambahan
Bitcoin dan
Emas terhadap Performa Portofolio Obligasi dan Saham di Pasar Indonesia
Kadek Wahyu Medalika Manik Segara, Dr. Nanang Susyanto, S.Si., M.Sc.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/

https://id.tradingview.com/symbols/IDX-IDX30/components/
https://id.tradingview.com/symbols/IDX-IDX30/components/


56

[25] Nakamoto, S., 2008. Bitcoin: A peer-to-peer electronic cash system.

[26] Penilai Harga Efek Indonesia , (2025). Indonesia Bond IndeXes Fact Sheet

Mei 2025. PHEI

[27] Porras, D., Garcia, J. J., & Ripoll, A., 2021. Portfolio optimization with di-

screte simulated annealing. Available at: ResearchGate.

[28] Reilly, F. K., & Brown, K. C., 2012. Investment Analysis and Portfolio Mana-

gement. Uniwersytet Wroclawski, Polandia.

[29] Rosocha, L., Vernerova, S., & Verner, R., 2015. Medical Staff Scheduling

Using Simulated Annealing. Available at: ResearchGate.

[30] Ross, S. A., Westerfield, R. W., & Jaffe, J., 2013. Corporate Finance (10th

ed.). Atlantic International University.

[31] Sharpe, W. F., 1966. Mutual Fund Performance. Journal of Business, 39(1),

pp. 119-138.

[32] Sharpe, W. F., Alexander, G. J. & Bailey, J. V., 1999. Investments (6th ed.).

Upper Saddle River, NJ: Prentice Hall.

[33] Sortino, F. A. & van der Meer, R., 1991. Downside Risk. Journal of Portfolio

Management, 17, pp. 27-31.

[34] Stewart J., Clegg D., & Watson S. Calculus (9th ed.). Cengage Learning.

[35] Suman, B., & Kumar, P., 2006. A survey of simulated annealing as a tool for

single and multiobjective optimization. Available at: ResearchGate.

[36] Tsallis, C., & Stariolo, D. A., 1996. A generalized simulated annealing algo-

rithm for global optimization. Physica A: Statistical Mechanics and its Appli-

cations, 233(1-2), pp.395-406.

[37] van Laarhoven, P.J.M. & Aarts, E.H.L. (1987) Simulated Annealing: Theory

and Applications. Reidel, Dordrecht.

Penerapan Algoritma Generalized Simulated Annealing untuk Meninjau Pengaruh Penambahan
Bitcoin dan
Emas terhadap Performa Portofolio Obligasi dan Saham di Pasar Indonesia
Kadek Wahyu Medalika Manik Segara, Dr. Nanang Susyanto, S.Si., M.Sc.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/

https://www.phei.co.id/en-us/Data/Bond-Indexes


57

[38] Walpole, R. E., Myers, R. H., Myers, S. L., & Ye, K., 2012. Probability &

Statistics for Engineers & Scientists. Pearson Education, Inc.

[39] Wagner, J., & Poppe, D., 2024. The role of gold in investment portfolios.

Available at: SSRN.

[40] Yermack, D., 2013. Is Bitcoin a real currency? An economic appraisal. Avai-

lable at: ScienceDirect.

[41] Zhou, A. H., Zhu, L. P., Hu, B., Deng, S., Song, Y. Qiu, H., & Pan, S., 2018.

Traveling-Salesman-Problem Algorithm Based on Simulated Annealing and

Gene-Expression Programming. Available at: ResearchGate

Penerapan Algoritma Generalized Simulated Annealing untuk Meninjau Pengaruh Penambahan
Bitcoin dan
Emas terhadap Performa Portofolio Obligasi dan Saham di Pasar Indonesia
Kadek Wahyu Medalika Manik Segara, Dr. Nanang Susyanto, S.Si., M.Sc.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR PUSTAKA

