
 

65 
 

DAFTAR PUSTAKA 

 

Abdurakhman. (2017). Portfolio Analysis of REF Method Based on Mean 

Variance Optimization of Multi-Objective Model. Pushpa Publishing House: Far 

East Journal of Mathematical Sciences (FJMS), Vol. 101, Issue 6, Pages 1167-

1375. 

Aggarwal, R., Rao, R. P., dan Hiraki, T. (1989). Skewness and Kurtosis in 

Japanese Equity Returns: Empirical Evidence. The Journal of Financial Research, 

Vol. XII, No. 3. 

Anton, H., dan Rorres, C. (1995). Aljabar Linear Elementer. Jakarta: Erlangga. 

Arisma, E. (2014). Perbandingan Optimisasi Portofolio Metode Mean-Variance 

dengan Metode Tail Mean-Variance. Yogyakarta: Skripsi. Universitas Gadjah 

Mada. 

Bain, J. L., dan Engelhardt, M. (1992). Introduction to Probabilty and 

Mathematical Statistics. California: Duxbury Press. 

Beedles, W. L. (1979). On the Asymmetry of Market Returns. Journal of Financial 

and Quantitive Analysis, Vol. 14, Issue 3. 

Beedles, W. L. (1986). Asymmetry in Australian Equity Returns. Australian 

Journal of Management, Vol. 1, Issue 1. 

Bellman, R. (1970). Introduction to Matrix Analysis. McGraw-Hill Book 

Company, Second Edition. 

Craig, A. T., dan Hogg, R. V. (1978). Introduction to Mathematical Statistics 4th 

Edition. London: Macmillan. 

Febiany, V. (2016). Optimisasi Portofolio dengan Kataoka Safety-First. 

Yogyakarta: Skripsi. Universitas Gadjah Mada. 

Fogler, H. R., dan Radcliffe, R. C. (1974). A Note on Measurement of Skewness. 

Journal of Financial and Quantitative Analysis, Vol. 9, Issue 3, p. 485. 

Gregoriou, G. N. (2010). Emerging Markets Performance, Analysis and 

Innovation. USA: CRC Press. 

Husnan, S. (2005). Dasar-Dasar Teori Portofolio & Analisis Sekuritas. 

Yogyakarta: UPP STIM YKPN, Edisi Keempat. 

Optimisasi Portofolio dengan Metode Mean Variance Skewness
ADELIA OLDIENA, Dr. Abdurakhman, M. Si.
Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/



66 
 

 
 

Jondeau, E., dan Rockinger, M. (2006). Optimal Portfolio Allocation Under 

Higher Moments. European Financial Management, Vol. 12, No. 1, 2006, 29-55. 

Jurczenko, E., dan Maillet, B. (2006). Multi-moment Asset Allocation and Pricing 

Models. England: John Wiley & Sons, Ltd. 

Lai, K. K., Wang, S., dan Yu, L. (2016). Mean-Variance-Skewness-Kurtosis-

Based Portfolio Optimization. 

https://www.researchgate.net/publication/221225382. 

Laub, A. J. (2005). Matrix Analysis for Scientists and Engineers.  

Lietchy, M. W. dan Saglam, U. (2016). Revealed Preferences for Portfolio 

Selection - Does Skewness Matter?. http://www.tandfonline.com/loi/rael20. 

Markowitz, H. M. (1952). Portfolio selection. Journal of Finance 7, 77-91. 

Nielsen, E. K. (2008). Efficient Portfolio Selection in Mean-Variance-Skewness 

Space. Arhus Handelshojskole: Arhus Univesitet. 

Pracanda, D. G. S. P., dan Abundanti, N. (2017). Pembentukan Portofolio 

Optimal dengan Menggunakan Model Markowitz pada Saham Indeks IDX30 di 

Bursa Efek Indonesia. E-Jurnal Manajemen Unud, Vol. 6, No. 2, 2017: 802-829. 

Rosadi, D. (2005). Modul Praktikum Komputasi Statistika : Pengantar Analisa 

Statistika dengan R. Yogyakarta: Program Studi Statistika FMIPA UGM. 

Rosadi, D. (2009). Diktat Kuliah Manajemen Resiko Kuantitatif. Yogyakarta: 

Program Studi Statistika FMIPA UGM. 

Satchell, S., dan Scowcroft, A. (2003). Advances in Portfolio Construction and 

Implementation. Butterworth-Heinemann, First Edition. 

Setiawan, A., dan Susanto, B. (2013). Uji Normalitas Menggunakan Statistik 

Jarque-Bera Berdasarkan Metode Bootstrap. 

https://www.researchgate.net/publication/301558686. 

Skrinjaric, T. (2013). Portfolio Selection with Higher Moments and Application 

on Zagreb Stock Exchange. Zagreb International Review of Economic and 

Business, Vol. 16, No. 1, pp. 65-78, 2013. 

Tobin, J. (1958). Liquidity Preference as Behavior Towards Risk. The Review of 

Economic Studies, Vol. 25, No. 2, pp. 65-86. 

Yahoo Inc. (2017). Yahoo! Finance. http://finance.yahoo.com/. Diakses pada 17 

Maret 2017. 

 

Optimisasi Portofolio dengan Metode Mean Variance Skewness
ADELIA OLDIENA, Dr. Abdurakhman, M. Si.
Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/


