
DAFTAR PUSTAKA 

 

 

Arief, Mohamad., 2011, Analisis Risiko dan Return Portofolio Reksadana di 

Indonesia 2009-2011, Tesis, Manajemen UGM, Yogyakarta. 

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

Statistics, 2
nd

 edition, Duxbury Press, California. 

Bollerslev, T., 1986, Generalized Autoregressive Conditional Heteroscedasticity, 

Econometrics, 31, 307-327. 

Bollerslev, T., Engle, R.F. dan Nelson, D.B., 1994, ARCH Models, Econometrics, 

4, 2961-3031. 

Bouye, E., Durrlman, V., Nikeghbali, A., Riboulet, G., dan Roncalli, T., 2000, 

Copulas for Finance, A Reading Guide and Some Applications, Working 

Paper, City University. 

Chapra, S.C. dan Canale, R.P., 1988. Numerical Methods. NewYork: Publishing 

Corporation. 

Cherubini, U. dan Luciano, E., 2001, Value at Risk Trade-off and Capital 

Allocation with Copulas, Economic Notes 30, 235-256. 

Dudewicz, E.J dan Mishra, S.N., 1995, Statistika Matematika Modern, 

(diterjemahkan oleh R.K.Sembiring), ITB Bandung. 

Embrechts, P., McNeil, A. dan Straumann, D., 2002, Correlation and Dependence 

in Risk Management: Properties and Pitfals, Risk Management Value at 

Risk and Beyond. (Dempster, M. ed.), Cambridge University Press, P176-

223. 

Embrechts, P., Lindskog, F. dan McNeil, A. J., 2003, Modeling dependence with 

copulas and applications to risk management, in  S. T. Rachev (ed.), 

Handbook of Heavy Tailed Distributions in Finance, Elsevier, North-

Holland.  

Engle, R.F., 1982, Autoregressive Conditional  Heteroscedasticity with Estimates 

of the Variance of United Kingdom Inflation, Econometrica, 50,4 987-

1008. 

Glosten, L.R., Jagannathan, R. dan Runkle, D.E., 1993, On the Relation between 

the Expected Value and the Volatility of the Nominal Excess Return on 

Stocks, Finance, 48, 5, 1779-1801. 

Harsugi, 2008, Estimasi Value at Risk Berbasis Copula Archimedian, Skripsi, 

FMIPA UGM, Yogyakarta. 

Huang, Jen-Jsung, Kuo-Jung Lee, Hueimei Liang, dan Wei-Fu Lin (2009), 

Estimating value at risk of portfolio by conditional copula-GARCH 

methods. Insurance : Mathematics and Economics 45, 315-324. 

ESTIMASI VALUE AT RISK (VAR) PORTOFOLIO BIVARIAT MENGGUNAKAN METODE
COPULA-GARCH
TRI MUTOHAROH , Prof. Dr.rer.nat. Dedi Rosadi, S.Si., M.Sc.;Yunita Wulan Sari, S.Si., M.Sc.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/



Joe, H., Xu, J.J., 1996, The Estimation Method of Inference Function for Margins 

for Multivariate Models, Technical Report No. 166, Department of 

Statistics, University of British Columbia. 

Jorion, P., 2007, Value at Risk : The New Benchmark for managing Financial 

Risk, 3
rd

 edition, Mc Graw-Hill, New York. 

Maidah, F.A., 2015, Perbandingan Model Volatilitas Return Menggunakan Model 

Glosten-Jagannathan-Runkle GARCH (GJR-GARCH) dan Exponential 

GARCH (EGARCH), Skripsi, FMIPA UGM, Yogyakarta. 

Matteis, R.D., 2001, Fitting Copulas to Data, Diploma thesis, University of 

Zurich. 

Montgomery, D.C. dan Peck, E.A. 1992. Introduction to Linear Regression 

Analysis. Second edition. USA: John Wiley & Sons. 

Nelsen, R.B., 1998, An Introduction to Copulas, Springer, New York. 

Patton, A., 2003, Modeling Asymetric Exchange Rate Dependence, Working 

Paper, University of California, San Diego. 

Rao, Poduri, 1997, Variance Components Estimation, Mixed Models, 

Methodologies And Aplications. NewYork: Chapman & Hall. 

Rosadi, Dedi., 2011, Pengantar Analisa Runtun Waktu, FMIPA UGM, 

Yogyakarta. 

Rosadi, Dedi., 2012, Diktat Manajemen Risiko Kuantitatif, FMIPA UGM, 

Yogyakarta. 

Tsay, M., 2005, Analysis of Financial Time Series, John Willey & Sons, Inc, 

Hoboken New Jersey. 

Wei, W.S., 1994, Time Series Analysis: Univariate and Multivariate Methods, 

Addison Wesley. 

http://finance.yahoo.com/ 

 

 

ESTIMASI VALUE AT RISK (VAR) PORTOFOLIO BIVARIAT MENGGUNAKAN METODE
COPULA-GARCH
TRI MUTOHAROH , Prof. Dr.rer.nat. Dedi Rosadi, S.Si., M.Sc.;Yunita Wulan Sari, S.Si., M.Sc.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/


