Daftar Pustaka

[1] Artzner, P., Delbaen, F., Eber, J., and Health, D. (1999), Coherent measures
of risk. Mathematical Finance, 9, 203/228

[2] Ang, Robert. 1997. Buku Pintar Pasar Modal Indonesia. Indonesia: Mediasoft

[3] Basak, S. dan A. Shapiro. (2001). Value-at-Risk Based Risk Management: Op-
timal Policies and Asset Prices. Review of Financial Studies 14(2): 371405.

[4] Cherubini, U., Luciano, E., Vecchiato, W., 2004. Copula Methods in Finance.
John Wiley, NY.

[5] Darmadji, T., & Fakhruddin, H. M. (2001). Pasar modal di indonesia: Pen-
dekatan tanya jawab. Jakarta: Penerbit Salemba Empat.

[6] Danielsson, J. Financial Risk Forecasting The Theory and Practice of Forecast-

ing Market Risk with Implementation in R and Matlab, 2011.

[7] Gruber et al.(1991). Modern Portfolio Theory and Investment Analysis. Singa-
pore : John Wiley & Sons, Inc

[8] Halim, A. (2005). Analisis Investasi. Edisi 2. Jakarta : Salemba Empat.

[9] Hotta, L.K., Lucas, E.C., Palaro, H.P., 2008. Estimation of VaR using copula

and extreme value theory. Multinational Finance Journal 12, 205-221.

[10] Hm, Jogiyanto. 1998. Analisis Dan Disain Sistem Informasi : Pendekatan Ter-
struktur Teori Dan Praktek Aplikasi Bisnis, Yogyakarta : Andi.



DAFTAR PUSTAKA 2

[11]

[12]

[13]

[14]

[15]

[16]

[17]

18]

[19]

20]

Huang, J.J, Lee, K.J, C, Hueimei, L, Lin, W.F. (2009). Estimating value at risk
of portfolio by conditional copula-GARCH method.journal of Mathematics and
Economics. 45, 315-324

Natalia, E, Darminto, K.J, C, Wi Endang, N.P (2012). "PE-
NENTUAN PORTOFOLIO SAHAM YANG OPTIMAL DENGAN
MODEL MARKOWITZ SEBAGAI DASAR PENETAPAN INVESTASI
SAHAM".9(1).1-9

Nelsen, R.B. (1991) Copulas and association, in G. DallAglio, S. Kotz & G.
Salinetti (eds), Advances in Probability Distributions with Given Marginals.
Kluwer Academic Publishers, Dordrecht, pp. 51-74.

Nelsen, R. B. (2006), An Introduction to Copulas, Springer, New York, 2nd

edn.

Rohmawati, A.A. (2014). EKSPLORASI HUBUNGAN VALUE-AT-RISK
DAN CONDITIONAL VALUE-AT-RISK. Thesis Magister pada Institut
Teknologi Bandung: tidak diterbitkan

Samsul, Mohamad. 2006. Pasar Modal dan Manajemen Portofolio.

Jakarta:Erlangga

Saputra, R.W.F (2013). FUNGSI (DIS)UTILITAS DAN EFEK VARIABILI-
TAS PARAMETER PADA SELANG PREDIKSI. Thesis Magister pada Institut
Teknologi Bandung: tidak diterbitkan

Tandelilin, Eduardus. 2001. Analisis Investasi dan Manajemen Portofolio. Yo-

gyakarta: BPFE Yogyakarta
Tse, Kuan Yiu(2009), Nonlife Actuarial Models. Cambridge University Press.

Wahyudi, Sugeng. 2003. Pengukuran Return Saham, Jurnal Ekonomi, Suara
Merdeka



	Daftar Pustaka

