OPTIMALISASI PORTOFOLIO INVESTASI PADA PT. JASA RAHARJA (Persero)
RIO M SIMORANGKIR, Marwan Asri., Prof., M.B.A., Ph.D.,

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Adhawiah, Sofia Ratna. (2008). Analisis Optimalisasi Portofolio Investasi pada PT
Asuransi Jasa Indonesia. Tesis Magister Manajemen Universitas Gadjah
Mada. Yogyakarta.

Blanchett, David, Michael Finke dan Wade D. Pfau. (2013). Optimal Portfolios for
the Long Run. SSRN’s eLibrary. The American College.

Bodie, Zvi, Alex Kane, dan Alan J. Marcus. (2014). Investment. Nine Edition.
McGraw-Hill/lrwin. New York.

DeFusco, Richard A, McLeavey, Dennis W, Jerald E Pinto, dan David E Runkle.
(2015). Quantitative Investment Analysis. John Wiley dan Sons, Inc.
Hoboken, New Jersey.

Halim, Abdul. (2005). Analisis Investasi. Edisi Kedua. Salemba Empat. Jakarta.

Hartono, Jogiyanto. (2015). Teori Portofolio dan Analisis Investasi. Edisi
Kesepuluh. BPFE. Yogyakarta.

. (2014). Teori dan Praktik Portofolio dengan Excel. Salemba
Empat. Jakarta.

http://www.bi.go.id.

http://www.infovesta.com.

Ivan, Andi M dan Komalasari, Puput T. (2015). Portofolio Markowitz: Uji Optimal
Holding Period dan Kinerja Portofolio Berdasarkan Kriteria Risiko dan
Target Return. Jakarta. Jurnal Manajemen Indonesia.

Jones, C. Parker. (2007). Investments: Analysis and Management. Tenth Edition.
John Wiley & Sons, Inc. Hoboken, New Jersey.

Manurung, Adler dan Rizky, Lutfi T. (2009). Successful Financial Planner: A
Complete Guide. Grasindo. Jakarta.

Markowitz, Harry. (1952). Portofolio Selection — The Journal of Finance.Vol.7.
American Finance Association.


http://www.bi.go.id/
http://www.infovesta.com/

OPTIMALISASI PORTOFOLIO INVESTASI PADA PT. JASA RAHARJA (Persero)
RIO M SIMORANGKIR, Marwan Asri., Prof., M.B.A., Ph.D.,

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

(1959). Portfolio Selection: Efficient Diversification of
Investments. Wiley.

Peraturan Otoritas Jasa Keuangan Nomor 71/POJK.05/2016 Tentang Kesehatan
Keuangan Perusahaan Asuransi dan Perusahaan Reasuransi.

Pedoman Investasi Non Belanja Modal Nomor : KEP/74/2014 PT Jasa Raharja
(Persero)

Reilly Frank K. dan C. Brown, Keith C. (2012). Investment Analysis and Portfolio
Management. Tenth Edition. Cengage Learning. South-Western.

Sen, Tushar. (2010). Constructing an Optimal Portofolio with and without Short
Selling Using Single Index Model. SSRN’s eL.ibrary. IDBI Federal Insurance
Company Ltd, India.

Sharpe, William F, Alexander, Gordon J dan Bailey, Jeffrey V. (1999). Investment.
Prentice-Hall, Inc. Upper Saddle River, New Jersey.

Ubom, B. Uduak. (2014). Investment Portfolio of Insurance Firms and Economic
Development in Nigeria. International Journal of Finance and Accounting
Department of Banking and Finance, University of Uyo, Uyo, Nigeria.

Weston, J. Fred dan Copeland, Thomas E. (1996). Manajemen Keuangan. Jilid 2.
Terjemahan Yohanes Lamarto. Erlangga. Jakarta.

Zakaria, Henry. (2010). Optimalisasi Portofolio Saham Pada Dana Pensiun Bank
Indonesia (DAPENBI) Melalui Model Indeks Tunggal Pendekatan Praktis
dengan Excel Solver. Tesis Magister Manajemen Universitas Gadjah Mada.

Yogyakarta.



