
Daftar Pustaka 

Ankrim, E. and C. Hensel, "Commodities in Asset Allocation: A Real-Asset Alternative 
to Real Estate," Financial Analysts Jourrnal, May-June 1993, 20-29. 

Anson, M., "Spot returns, Roll Yield, and Diversification with Commodity Futures," The 
Journal of Alternative Investments, December 1998, pp 

Becker, K. , and J. Finnerty, " Indexed Commodity Futures and the Risk and Return of 
Institutional Portfolios", OFOR Working Paper, 2000. 

Bodie, Z. , and V. Rosansky, "Risk and Return in Commodity Futures," Financial 
Analysts Journal,36, May-June 1980, 3-14. 

Bodie, Z., "Commodity Futures as a Hedge against Inflation," The Journal of Porifolio 
Management, Spring 1983, pp. 12-17 

Bodie, Z, Kane, A, Marcus, Alan J. " Investments," McGraw-Hill International Edition 
2008 

Brigham, Eugene F. and Ehrhardt, Michael C. "Financial Management Theory and 
Practice" Thomson South-Western 2005 

Georgiyev, Georgi "Benefits of Commodity Investment" CISDM Working Paper March 
2001 

Jogiyanto Hartono "Teori Portofolio dan Analisis Investasi" Ed. 5 BPFE 2008 

Schneeweis, T. and R. Spurgin, "Energy Based Investment Products and Investor Asset 
Allocation," CIDSM/SOM, University of Massachusetts, 1997 b. 

Schneeweis, T. and R. Spurgin, "Comparisons of Commodity and Managed Futures 
Benchmark Indexes," The Journal of Derivatives, Summer 1997a, pp. 33-50. 

Analisis pengaruh investasi emas pada risk-return portofolio
FURQAN, Ahmad, Boyke Rudy Purnomo, SE.,MM
Universitas Gadjah Mada, 2010 | Diunduh dari http://etd.repository.ugm.ac.id/


