
 
 

91 
 

DAFTAR PUSTAKA 

 
Abdurrakhman, 2007, Buku Ajar Pengantar Statistika Keuangan, Universitas 

Gadjah Mada, Yogyakarta.  

 

Anton, H., dan Rorres, C., 2005, Elementary Linear Algebra, Applications 

Version. Ninth Edition, John Wiley & Sons, inc., New York.  

 

Bain, L. J., dan Engelhardt, M., 1992, Introduction to Probability and 

Mathematical Statistics, Duxbury Press, California. 

 

Ballestero, E., 2005, Mean-Semivariance Efficient Frontier : A downside risk 

model for portfolio selection. Journal of Applied Mathematical Finance, 

12, 1-15. 

 

Bhatti, Ashgar., 2000, Practical Optimization Methods, Springer Verlag, New 

York. 

 

Bawa, V. S., 1975, Optimal Rules for Ordering Uncertain Prospects, Journal of 

Financial Economics, 2, 95-121. 

 

Cumova, D., 2007, A symmetric LPM Model for Mean-Semivariance 

Optimization, Paper. 

 

Cumova, D. dan D. Nawrocki, 2011, A symmetric LPM Model for Heuristic 

Mean-Semivariance Analysis, Journal of Economics and business, 63, 

217-236. 

Data saham LQ-45, http: www.idx.co.id., diakses tanggal 10 Oktober 2015. 

 

Data harga saham, http: yahoo.finance.com., diakses tanggal 25 Oktober 2015. 

 

Dudewiez, Edward J. dan Mishra, Satya N., 1995, Statistika Matematika Modern, 

ITB, Bandung. 

 

Estrada, J., 2008, Mean-Semivariance Optimization : A heuristic Approach, 

Journal of Applied Finance (Spring/Summer 2008), 57-72. 

 

Fahmi, I., 2009, Teori Portofolio dan Analisis Investasi, Alfabeth, Bandung. 

 

Fishburn, P. C., 1977, Mean Risk Analysis with Below Target Return, The 

American Economic Review. 

 

Hogan, W. dan J. Warren, 1972, Computation of The Efficient Boundary in The 

ES Portfolio Selection Model, Journal of Financial and Quantitative 

Analysis, 7(4), 1881-1896. 

OPTIMISASI PORTOFOLIO MENGGUNAKAN METODE MEAN-SEMIVARIANCE  DENGAN
PENDEKATAN HEURISTIK DAN LOWER
PARTIAL MOMENT DERAJAT 2
NOOR SOFIYATI, Dr.Gunardi,M.Si.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/

http://www.idx.co.id/


92 
 

 

 

Kellison, S., 2009, The Theory of Interest, McGraw Hill, United States. 

 

Luenberger, David, 1998, Investment Science, Oxford University Press, New 

York. 

 

Markowitz, H., 1952, Portofolio Selection, Journal of Finance, 7, 77-91. 

 

Markowitz, H., 1959, Portofolio Selection : Efficient Diversification of 

Investment, John Willey & Sons, New York. 

 

Markowitz, H., 1991, Portofolio Selection : Efficient Diversification of 

Investment, Edisi ke-2, MA, Basil Blackwell, Cambridge. 

 

Nawrocki, D. N., 1991, Optimal Algorithms and Lower Partial Moment : Ex Post 

Results”, Applied Economics, v23(3), 465-470. 

 
Nurwahidah, 2015, Pembentukan Portofolio Optimal pada Obligasi Korporasi 

Menggunakan Modifikasi Metode Markowitz untuk Investor Pasif, Tesis, 

Jurusan Matematika FMIPA UGM. 

 

Riddles, Neil, 2000, The Upside of Downside Risk, Rogers Media, Canada. 

 

Rosadi, D., 2012, Diktat Kuliah Manajemen Resiko Kuantitatif, Program Studi 

Statistika, FMIPA, Universitas Gadjah Mada. 

 

Roy, A.D., 1952, Safety-First and The Holding of Assets. Econometrica, 20, 431-

449. 

 

Slamet, H. W., 2003, BPK Kalkulus-2, UNNES, Surakarta. 

 

Searle, Shayle R., 1982, Matrix Algebra Useful for Statistics, John Wiley & Sons, 

New York. 

 

Tandelilin,  E.,  2001,  Analisis Investasi dan Manajemen Portofolio,  Edisi 

pertama. Kanisius, Yogyakarta. 

 

Tee, K. H., 2009, The effect of downside risk reduction on UK equity portfolios 

included with Managed Futures Funds,  International Review of Financial 

Analysis, 18 (5), pp. 303 – 310. 

 

Wu, Nesa dan Coppin, R., 1981, Linear Programming and Extensions, McGraw-

Hill, Inc., New York. 

 

 

OPTIMISASI PORTOFOLIO MENGGUNAKAN METODE MEAN-SEMIVARIANCE  DENGAN
PENDEKATAN HEURISTIK DAN LOWER
PARTIAL MOMENT DERAJAT 2
NOOR SOFIYATI, Dr.Gunardi,M.Si.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/


