
44 

 

DAFTAR  PUSTAKA 

Barber, Brad M. and Odean, Terrance. “Trading Is Hazardous to Your 

Wealth: The Common Stock Investment Performance of Individual 

Investors.” Journal of Finance, 1999 

Bodie, Kane, Marcus, 1999, “Investments 4th Ed.”, McGraw Hill 

International 

Clark, Francis J. Investment Analysis and Management, International 

Edition. Singapore: McGraw-Hill Book. Co. 

Craig L. Israelsen, 2001, “Sharpe and to the point: The Correlation 

between the Sharpe ratio and familiar performance measures can 

help planners chop research time and select better funds”, 

Financial Planning , New York Oct 1 

Husnan, Suad , 1994, “Dasar-dasar Teori Portofolio dan Analisis”, 

Penerbit AMP YKPN, Yogyakarta 

Husnan, Suad. Dasar-Dasar Teori Portofolio dan Analisis Sekuritas, edisi 

ke-2. Yogyakarta,UPP AMP YKPN, 1996. 

H.M, Jogiyanto. Teori Portofolio dan Analisis Investasi, edisi ke-3. 

Yogyakarta: BPFE, 2003. 

Jobson, Korkie, Bob M., “Performance Hypothesis Testing with the 

Sharpe and Treynor Measures”, Journal of Finance, Vol.XXXVI, 

No.4 

Jones, Charles P., 2000, “Investment: Analysis and Management, John 

Wiley Sons, New York 

See J. Wilson and C. Jones, 1981, “The Relationship between Performance 

and Risk: Whence the Bias?” The Journal of Financial Research, 4 

ANALISIS PORTOFOLIO SAHAM SEKTOR MEDIA DAN KOMUNIKASI DI BEI TAHUN 2010-2014
PUGAR JAYANEGARA, Sony Warsono, Dr., MAFIS., Ak.
Universitas Gadjah Mada, 2015 | Diunduh dari http://etd.repository.ugm.ac.id/



45 

 

Reg, Matlab. (2012). Matlab Documentation Portfolio Sharpe. Retrieved 

June 14, 2015, from http://www.mathworks.com/help/finance/

examples/portfolio-optimization-examples.html#zmw57dd0e225

Sharpe, William F., Alexander, Gordon J., Bailey, Jeffery V., 

1999, 

“Investments 6
th

 Ed.”, Prentice Hall International, New Jersey 

Sharpe, William, 1994, “The Sharpe Ratio, “The Journal of Portofolio 

Management, Fall 

Treynor, Jack L., 1965, “How to Rate Management of Investment Funds,” 

Harvard Business Review, 43 

Sharpe, F. William and Gordon, Alexander J. Investments, 4th Edition. 

New Jersey: Prentice Hall, 1990. 

Jones, David. Investments, 4th ed. New York: McGraw Hill, 2003. Odean, 

Terrance. “Do Investors Trade So Much?” The American 

Economic Review, December 1999. 

ANALISIS PORTOFOLIO SAHAM SEKTOR MEDIA DAN KOMUNIKASI DI BEI TAHUN 2010-2014
PUGAR JAYANEGARA, Sony Warsono, Dr., MAFIS., Ak.
Universitas Gadjah Mada, 2015 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR  PUSTAKA

