MODEL OPTIMASI PORTOFOLIO PROGRAM LINEAR STOKASTIK DUA TAHAP MEAN ABSOLUTE
DEVIATION DENGAN BIAYA
TRANSAKSI DAN TANPA SHORT SELLING
RAHMAWATI S, Herni Utami, S.Si., M.Si.
UNIVERSITAS

GADJAH MADA Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/

DAFTAR PUSTAKA

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

Anton, H., 2000, Dasar-dasar Aljabar Linear Jilid 1, Binapura Askara,
Tangerang.

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

Crowin, Shane A., dan Schultz, P., 2012, A Simple Way to Estimate Bid Ask
Spreads from Daily High and Low Price, Jurnal of Finence 67-2, 719-
759.

Dantzig, Goerge B., 1955, Linear Programing Under Uncertainty, Management
Science Vol. 1, No. %, pp. 197-206., California.

Higle, Julia L., dan Sen, Suvrajeet., 1991, Statistic Decomposition : An Algorithm
for Two-Stage Linear Programs with Recourse, Mathematics of
Operations Research Vol.16., No.3., United State of America.

Higle, Julia L., dan Sen, Suvrajeet., 1996, Statistic Decomposition : A Statistical
Method for Large Scale Sthocastic Linear Programming, Springer-
Science+Bussines Media, B.V, United State of America.

Husnan, S., dan Pudjiastuti, E., 2004, Dasar-Dasar Teori Portofolio dan Analisis
Sekuritas, UPP AMP YKPN, Yogyakarta.

Kall, P., dan Mayer, J., 2005, Stochastic Linear Programming : Model, Theory,
and Computation, Springer, Inc., United State of America.

Konis, K., 2016, Package’ IpSolveAPI’, Diperoleh dari : https://cran.r-
project.org/web/packages/IpSolve AP1/IpSolve API.pdf.

Konno, H., dan Wijayanayake, A., 1999, Mean Absolute Deviation Portfolio
Optimization Model Under Transaction Costs, Management Science,
Vol 42, No.4, 422-435.

Konno, H., dan Yamazaki, H., 1991, Mean Absolute Deviation Portfolio
Optimization Model and Its Aplications to Tokyo Stock Market,
Management Science, VVol.37, No.5, 519-531.

Kuo-Hwa, C., Hsiang-Ju, C., dan Chang-Yuh, L., 2002, A Stochastic
Programming Model for Portofolio Selection, Journal of the Chinese
Institute of Industrial Engineers, Chinese.

84


https://cran.r-project.org/web/packages/lpSolveAPI/lpSolveAPI.pdf
https://cran.r-project.org/web/packages/lpSolveAPI/lpSolveAPI.pdf

MODEL OPTIMASI PORTOFOLIO PROGRAM LINEAR STOKASTIK DUA TAHAP MEAN ABSOLUTE
DEVIATION DENGAN BIAYA
TRANSAKSI DAN TANPA SHORT SELLING
RAHMAWATI S, Herni Utami, S.Si., M.Si.
UNIVERSITAS

GADJAH MADA Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/

Markowitz, H., 1952, Portfolio Selection, Journal of Finance, VVol.8, No.5, 77-91.

Markowitz, H., 1987, Mean-Variance Analysis in Portfolio Choice and Capital
Markets, Basil Blackwell Ltd. Oxford.

Putra, Gideon W., 2011, Perbandingan Portofolio Metode Mean-Variance dengan
Metode Minimax, Program Studi Statistika, FMIPA UGM,
Yogyakarta.

Rosadi, D., 2005, Praktikum Komputasi Statistik, Program Studi Statistika,
FMIPA UGM, Yogyakarta.

Rosadi, D., 2009, Diktat Kuliah Manajemen Resiko Kuantitatif, Program Studi
Statistika, FMIPA UGM, Yogyakarta.

Rosadi, D., 2011, Analisis Ekonometrika & Runtun Waktu Terapan dengan R :
Aplikasi untuk Bidang Ekonomi, Bisnis, dan Keuangan, Penerbit Andi,
Yogyakarta

Winston, Wayne L., 2003, Operation Reasearch : Applications and Algorithms
4th edition, Cengage Learning, Inc., United State of America.

Zulaela, 2010, Modul Praktikum Analisis Regresi Terapan, Program Studi
Statistika, FMIPA UGM, Yogyakarta.



