
43 
 

DAFTAR PUSTAKA 

 

Abdurahman, Maman. (2011). Dasar-dasar Metode Statistika Untuk Penelitian. 

Bandung: CV. Pustaka Setia. 

Bodie, Z., et al. (2014). Manajemen Portofolio dan Investasi Edisi 9 Buku 1. 

Jakarta: Salemba Empat. 

Brigham, Eugene. F., & Houston, Joel. F., (2010). Essentials of Financial 

Management. Jakarta: Salemba Empat. 

Butler, Cormac. (1999). Mastering Value at Risk: A Step-by-Step Guide to 

Understanding and Applying VaR. United Kingdom: Pearson Education 

Limited. 

Čorkalo, Šime. (2011). Comparison of Value at Risk Approaches on a Stock 

Portfolio. 

Darmadji, Tjiptono., & Fakhruddin, Hendy. M. (2011). Pasar Modal di Indonesia 

(3). Jakarta: Salemba Empat. 

Fahmi, Irham. (2012). Manajemen Investasi (Teori dan Soal Jawab). Jakarta: 

Salemba Empat. 

Fahmi, Irham. (2013) Manajemen Resiko. Bandung: Alfabeta. 

Farid, Darush, Meybodi, Alireza Rajabipoor, dan Mirfakhraddiny, Seyed Heydar. 

(2010), Investment risk management in Tehran Stock Exchange (TSE) using 

technique of Monte Carlo Simulation (MCS). 

Indonesia. Undang-Undang tentang Perseroan Terbatas. UU No. 8 Tahun 1995. 

LN No. 64 Tahun 1995. TLN No. 3608. 

Jorion, Philippe, (2002). Financial Risk Manager Handbook, Edisi Kedua. 

USA:McGraw Hill. 

Jorion, Philippe. (2001). Value at Risk 2nd Edition. USA:McGraw-Hill. 

Jorion, Philippe. (2007). Value at Risk The New Benchmark for Managing 

Financial Risk. New York : McGraw-Hill. 

Kulali, Dr. Ihsan. (2016). Variance-Covariance (Delta Normal) Approach of VaR 

Models: An Exampke From Istanbul Stock Exchange. 



44 
 

Latumaerissa, Julius. R. (2011). Bank dan Lembaga Keuangan Lain (1). Jakarta 

Selatan: Salemba Empat. 

Martin, John D., Keown, Arthur J., dan Titman, Sheridan. (2011). Financial 

Management: Principles and Aplication, Eleven Edition. New Jersey: 

Pearson. 

Masood, Hosein Piranfar Omar. (2012). Measuring risk and financial support for 

NPPs using Monte Carlo simulation. 

Muslich. (2007). Risk Management. Jakarta: Elex Media Komputindo. 

Pradana, Danang Chandra. (2015). Penggunaan Simulasi Monte Carlo Untuk 

Pengukuran Value At Risk Aset Tunggal Dan Portofolio Dengan 

Pendekatan Capital Asset Pricing Model Sebagai Penentu Portofolio 

Optimal (Studi Kasus: Index Saham Kelompok Sminfra18). 

Reilly, Frank K., dan Brown, Keith C.. (2009) Investment Analysis and Portfolio 

Management. Canada: South-Western Cengage Learning. 

Rejeb, Aymen Ben, Ousman Ben Salha, dan Jaleleddine Ben Rejeb. 2012. Value-

at-Risk Analysis for the Tunisian Currency Market : A Comparative Study.  

Santi, Joice Tauris, dan Rinaldi, Ingki. (2015). Sektor Properti Pimpin Penguatan. 

Didapat dari: http://print.kompas.com 

Samsul, Mohamad. (2006). Pasar Modal dan Manajemen Portofolio. Jakarta: 

Erlangga 

Saunders, Mark N. K., dan Phillip Lewis (2011). Doing Research in Business & 

Management. UK: Pearson 

Sekaran, Uma. 2006. Research Methods for Business, 4th Edition. USA : John 

Wiley & Sons, Inc. 

Sugiyono. 2010. Metode Penelitian Kuantitatif Kualitatif dan R&D. Bandung : 

Alfabeta. 

Sugiyono. 2011. Metode Penelitian Kuantitatif Kualitatif dan R&D. Bandung : 

Alfabeta 

Sujarweni, V. Wiratna. (2012). Statistika untuk Penelitian. Yogyakarta: ANDI. 

Sukirno. (2015). Catat! Ini Jenis Investasi di Pasar Modal Indonesia. Didapat dari: 

http://finansial.bisnis.com 

http://print.kompas.com/
http://finansial.bisnis.com/


45 
 

Zikmund, William. G., Babin, Barry. J., Carr, Jon, C., & Griffin, Mitch. (2010). 

Business Research Methods (8) Canada: South-Western, Cengage Learning. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



46 
 

 

 

 

 

 

 

 

 

 

LAMPIRAN 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


