
 
 

 55 
 

DAFTAR PUSTAKA 

 

Acerbu, Carlo, Nordio, Claudio & Sirtori, Carlo. (2001). Expected Shortfall as a 

Tool for Financial Risk Management. Paper. 

Acerbi, Carlo & Tasche, Dirk. (2001). Expected Shortfall: a natural coherent 

alternative to Value at Risk. Paper. 

Bank for International Settlement (1996). Amendment to the Capital Accord to 

Incorporated Market Risk. 

Bollerslev, T. (1986).Generalized Autoregressive Conditional Heteroskedasticity. 

Journal of Econometrics, No. 31, hal.307-327. 

Box, G.E.P. dan Jenkins, G.M, (1976). Time Series Analysis: Forecasting and 

Control. Holden Day, USA. 

Cryer, J. D, (1986). Time Series Analysis. PWS-KENT Publishing Company. 

Boston. 

Dowd, Kevin. (2002a). Introduction to Market Risk Measurement. Chichester.Jhon 

Wiley & Sons Ltd.  

Dowd, Kevin. (2002b). Measuring Market Risk. Chichester.Jhon Wiley & Sons 

Ltd.  

Dowd, Kevin. (2006). Measuring Market Risk 2nd ed. Chichester. Chichester.Jhon 

Wiley & Sons Ld.  

Engle, R.F., 1982, Autoregressive Conditional Heteroscedasticity with Estimates 

of the Variance of United Kingdom Inflation, Econometrica, 50, 4, 987-

1008. 

Enders, Walter. 1995. Applied Econometric Time Series. Jhon Wiley & Sons, 

Inc:Canada. 

ANALISIS RISIKO PORTOFOLIO SAHAM DENGAN VALUE AT RISK MODEL VOLATILITAS GARCH
STUDI KASUS: DANA
PENSIUN PT ABC
ALIF ANUGRAH, Prof. Dr. Jogiyanto Hartono M, MBA., Ak., CMA., CA.
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/



 
 

 56 
 

Genҫay, R., Selҫuk, F., dan Ulugülyağci, A. (2003). High Volatility, Thick Tails, 

and Extreme Value Theory in Value-at-Risk Estimation. 

Insurance:Mathematics and Economics, No. 33, hal. 337-356. 

Gujarati, D. N. (2004).Basic Econometrics Fourth Edition. USA: The McGraw-

Hill Companies. 

Hanggraeni, Dewi (2010). Pengelolaan Risiko Usaha. Jakarta: LPFE UI. 

Hanke, J.E., Retsch, A. G., dan Wichern, D. W. (2003). Peramalan Bisnis, 

EdisiKetujuh. Alih Bahasa: Devy Anantanur, Jakarta: PT. Prehallindo 

Hartono, Jogiyanto. 2016. Teori Portofolio dan Analisis Investasi. Edisi Kesepuluh. 

Yogyakarta: BPFE. 

Irawan, Prasetya. 2006. Penelitian Kualitatif & Kuantitatif Untuk Ilmu-Ilmu 

Sosial.Departemen Ilmu Adminstrasi FISIP UI. 

Jorion, Phillippe. (2007). Value at Risk:The New Benchmark for Managing 

Financial Risk. New York: McGraw-Hill. 

Jorion, Phillippe. (2011). Financial Risk Manager Handbook plus Test Bank. 6 

ed.Jhon Wiley & Sons Inc. 

Kupiec, Paul H (1995). Technique for Verifying the Accuracy of Risk Management 

Models. The Journal of Derivatives.New York. 

Linsmeier, T.J. dan Pearson, N.D. (1996). Risk Measurement: An Introduction to 

Value at Rsik. Department of Accountancy and Department Financie, 

University of Illionis, Urbana-Champaign. 

Markowitz, M. Harry. (1959). Portfolio Selection: Efficient Diversification of 

Investment, The John Wiley and Son, Inc. 

  

ANALISIS RISIKO PORTOFOLIO SAHAM DENGAN VALUE AT RISK MODEL VOLATILITAS GARCH
STUDI KASUS: DANA
PENSIUN PT ABC
ALIF ANUGRAH, Prof. Dr. Jogiyanto Hartono M, MBA., Ak., CMA., CA.
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/



 
 

 57 
 

Rizki, Lutfi Trisandi.(2008). Optimasi Risk-Return Portofolio InvestasiInstrumen 

Saham, Obligasi, Emas, Valas DanDeposito Menggunakan Metode 

Markowitz DanValue-At-Risk.Tesisi MagisterManajemen.FE UI. 

Tambuse,M., (2007), Analisis Risiko PadaTransaksi Pasar Uang Dengan 

MetodeValue At Risk (Var)-Historical Method,Skripsi Fakultas Matematika 

Dan IlmuPengetahuan Alam (Fmipa) UniversitasSumatera Utara Medan, 

September 2007 

Walpole, R. E, (1995), Pengantar Statistika, Edisi Ketiga, PT. Gramedia 

PustakaUmum, Jakarta. 

Widarjono, Agus. (2009). Ekonometrika Teori dan Aplikasi. Yogyakarta : Ekonisia 

FE UII. 

  

ANALISIS RISIKO PORTOFOLIO SAHAM DENGAN VALUE AT RISK MODEL VOLATILITAS GARCH
STUDI KASUS: DANA
PENSIUN PT ABC
ALIF ANUGRAH, Prof. Dr. Jogiyanto Hartono M, MBA., Ak., CMA., CA.
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR PUSTAKA 

