OPTIMISASI PORTOFOLIO MEAN VARIANCE DENGAN ANALISIS KLASTER AFFINITY
PROPAGATION
Sarah Fitri Fajriaty, Prof. Dr.rer.nat. Dedi Rosadi, M.Sc

Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Abdurakhman, (2018). Handout Pengantar Manajemen Investasi. Program Studi
Statistika FMIPA UGM, Y ogyakarta.

Afifah, A. B., (2018). Analisis Klasterisasi K-Means untuk Optimisasi Portofolio.
Skripsi, FMIPA UGM, Y ogyakarta.

Bain, L. J., dan Engelhardt, M., (1992). Introduction to Probability and
Mathematical Statistics. California: Duxbury Press.

Anton, H., dan Rorres, C., (2004). Aljabar Linear Elementer. Jakarta: Erlangga.

Ciuiu, Daniel.,, (2008). On Jarque-Bera Normality Test, Research Gate.
https://www.researchgate.net/publication/23645608 On_Jarque-
Bera normality_test

Dueck, D., (2009). Affinity Propagation: Clustering Data by Passing Messages.
Thesis, Department of Electrical & Computer Engineering, University of
Toronto, Toronto.

Frey, B. J.; Dueck, D., (2007). Clustering by Passing Messages Between Data
Points. Science, Vol. 315, 2007: 972-976.

Frey, B. J.; Dueck, D., (2007). Supporting Online Material for Clustering by
Passing  Messages Between Data Points, Science  Express.
https://www.sciencemag.org/cgi/content/full/1136800/DC1

Kellison, S.G., (2009). The Theory of Interest. McGraw-Hill Companies, Inc., New
York.

Kumara, E. K. H., (2017). Komposisi Bobot Portofolio Berdasarkan Metode Mean-
Variance-Skewness-Kurtosis. Skripsi, FMIPA UGM, Yogyakarta.

Liu, C.; Gan, W.; Chen, Y., (2017). Research on Portfolio Optimization Based on
Affinity Propagation and Genetic Algorithm. /4" Web Information System
and Application Conference, 2017: 122-126.

Markowitz, H., (1952). Portfolio Selection. The Journal of Finance, 7, 1, 77-91.

Pracanda, D. G. S. P.; Abundanti, N., (2017). Pembentukan Portofolio Optimal
dengan Menggunakan Modal Markowitz Pada Saham IDX30 di Bursa Efek
Indonesia. E-Jurnal Manajemen Unud, Vol. 6, No. 2, 2017: 802-829.

56



OPTIMISASI PORTOFOLIO MEAN VARIANCE DENGAN ANALISIS KLASTER AFFINITY
PROPAGATION
Sarah Fitri Fajriaty, Prof. Dr.rer.nat. Dedi Rosadi, M.Sc

Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Refianti, R.; Mutiara, A. B.; Juarna, A., (2012). Analysis and Implementation of
Algorithm Clustering Affinity Propagation and K-Means at Data Student
Based on GPA and Duration of Bachelor-Thesis Completion. Journal of
Theoritical and Applied Information Technology, Vol. 35, No. 1, 2012: 69-
76.

Ren, Z., (2005). Portfolio Construction Using Clustering Methods. Thesis,
Worcester Polytechnic Institute, Worcester.

Rosadi, D. (2012). Diktat Kuliah Manajemen Resiko Kuantitatif. Yogyakarta:
Program Studi Statistika FMIPA UGM.

Rosadi, D. (2016). Modul Praktikum Komputasi Statistika. Yogyakarta: Program
Studi Statistika FMIPA UGM.

Wijayanti, LE.; Wahyuni, S.; Susanti, Y., (2015). Dasar-dasar Aljabar Linear dan
Penggunaannya dalam Berbagai Bidang. Yogyakarta : Gadjah Mada
University Press.

Yahoo! Finance. http://www.finance.yahoo.com/. Diakses pada tanggal 18 April
2019.

Zhu, X., (2010). Inference in Graphical Models. CS769 Spring Advanced Natural
Language Processing, 2010.

https://www.bi.go.1d/id/moneter/bi-7day-RR/data/Contents/Default.aspx. Diakses
pada tanggal 22 April 2019.




