
DAFTAR PUSTAKA

Biagini, F., et al. (2008). Stochastic calculus for fractional Brownian motion and

applications. Berlin, Heidelberg: Springer.

Brockwell, P. & Davis, R. (2006). Time series: Theory and methods (2nd ed.). New

York: Springer.

Tandelilin, E. (2017). Pasar modal: Manajemen portofolio dan investasi. Yogya-

karta: Kanisius.
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