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Chong, E. K. P. and Żak, S. H., 2008, An Introduction to Optimization, Thrid Edi-

tion, John Wiley and Sons, Inc., New York.

Kellerer, H., Pferschy, U., and Pisinger, D., 2004, Knapsack Problems, Springer-

Verlag Berlin Heidelberg, New York.

Lourenço, H. C., Morton, A., and Bana e Costa, C. A., 2012, PROBE-A multicrite-

ria decision support system for portfolio robustness evaluation, Decision Support

Systems, 54, 534-550.

Martello, S. and Toth, P., 1990, Knapsack Problems: Algorithms and Computer

Implementations, John Wiley and Sons, Ltd., England.

Phillips, L. D. and Bana e Costa, C. A., 2007, Transparent prioritisation, budge-

ting, and resource allocation with multi-criteria decision analysis and decision

conferencing, Ann. Oper. Res, 54, 51-68.

Salo, A., Keisler, J., and Morton, A., 2011, Portofolio Decision Analysis: Improved

Methods for Resource Allocation, Springer Science+Business Media, New York.

Turban, E., Aronson, J. E., and Liang, Ting-Peng, 2005, Decision Support Systems

and Intelligent Systems, Seventh Edition, Prentice-Hall, Inc., New Jersey.

Winston, W. L., 2004, Operations Research: Applications and Algorithms, Fourth

Edition, Duxbury Press, California.

Wolsey, L. A., 1998, Integer Programming, John Wiley and Sons, Inc., New York.

96

SISTEM PENDUKUNG KEPUTUSAN UNTUK EVALUASI PORTOFOLIO
YULIA KURNIASIH, Prof. Dr. Salmah, M. Si.
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/


