
 

 

61 
 

DAFTAR PUSTAKA 

 

Zivi B, Alex K,Alan JM, Ravi J  (2014). Investment, Asia Global Edition 9th Edition, The 

McGraw Hill Education. 

 

Phillipe J (2002). Value At Risk The New Benchmark for Managing Financial Risk, 2nd 

Edition,  McGraw Hill . 

 

Horcher, Karen A (2005). Essential of Financial Risk Management, John Willey and Son 

Inc.  

 

Douglas A, William GM, Samuela A.W, Statistical Technique in Business & Economic, 

16th Edition, McGraw Hill Education. 

 

Prof Jogiyanto HM, (2016). Teori Portofolio dan Analisis Investasi, Edisi Ke Sepuluh, 

Fakultas Ekonomika dan Bisnis UGM.  

 

Prof   Jogiyanto HM, (2014). Teori dan Praktik Portofolio dengan Excel, Salemba Empat 

 

DR Mamduh H (2014). Manajemen Risiko, Edisi Kedua .  UPP STIM YKPN 

 

Wing Wahyu W (2011). Analisis Ekonometrika dan Statistika Dengan Eviews. UPP 

STKIM YKPN 

 

Michael M, CFA,CFP (2006), Behavioral Finance and Wealth Management, How to 

Build Optimal Portfolios That Account for Investor Biases, John Wiley & Sons, Inc. 

 

Hadi Ismanto (2016). Analisis Value At Risk Dalam Pembentukan Portofolio Optimal 

(Studi Empiris Pada Saham-Saham Yang Tergabung Dalam LQ45),  The 3rd University 

Research Colloquium, ISSN 2407-9189 

 

Peter K, Hans-Joachim V (2015). Leverage and Belief : Personal Experience and Risk 

Taking in Margin Lending. University of Zurich, UBS Center and CEPR 

 

Sheng G, (2014), Margin Requirements and Portfolio Optimization: A Geometric 

Approach, Department of Economics , Florida International University 

 

Heimer RZ, (2014), Can Leverage Constraints Help Investor?, Federal Reserve Bank of 

Cleveland  

 

Geng D, PhD,FRM ,Tim D, PhD dan Craig M, PhD CFA (2012). Optimizing Portfolio 

Liquidation Under Risk Based Margin Requirement, SLCG 

 

ANALISA RISIKO PENGGUNAAN FASILITAS MARGIN LENDING TERHADAP KINERJA PORTOFOLIO
DENGAN MENGGUNAKAN
METODE VALUE AT RISK
DWINANTO SETIAWAN, Marwan Asri, Prof., M.B.A., Ph.D.,
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/



 

 

62 
 

Alexander A (2009). Determining Margin Levels Using Risk Modelling, Mathematic 

Department, Kungliga Tekniska Hőgskolan. 

 

Duda M, Schmidt H (2009), Evaluation of Various Approches to Value At Risk, Lund 

University, School of Economic and Management 

 

 

Ricke M, (2003),  What Is The Link Between Margin Loans And Stock Market Bubbles? ; 

A Model To Show The Effectiveness of Margin Regulation,  Department of Banking, 

University of Muenster  

 

Fortune P, (2001),  Margin Lending And Stock Market Volatility, New England 

Economic Review 

 

   

 

 

ANALISA RISIKO PENGGUNAAN FASILITAS MARGIN LENDING TERHADAP KINERJA PORTOFOLIO
DENGAN MENGGUNAKAN
METODE VALUE AT RISK
DWINANTO SETIAWAN, Marwan Asri, Prof., M.B.A., Ph.D.,
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR PUSTAKA 

