
ix 
 

DAFTAR PUSTAKA 

A critical evaluation of using the Monte Carlo simulation method as decision tool in realestate development 

projects. Journal of Property Investment & Finance, 30(2), 198-210. Retrieved from Emerald Group 

Publishing Limited. 

Arthini, Wayan., Dharmawan, Komang., Ida Harini, Luh Putu. (2012). Perhitungan VaR Portofolio Saham 

Menggunakan Data Historis dan Data Simulasi Monte Carlo. Vol 1 No. 1. 

Berry, Romain. (2008). Investment Analytics and Consulting, JP Morgan. December Edition. 8-11.  

Berry, Romain. (2008). Investment Analytics and Consulting, JP Morgan. September Edition. 7-9. 

Bodie, Z., Kane, A., and Marcus, A.(2011).Essentials of Invesments. EighthEdition. New York : McGraw-Hill. 

Buchdadi, Agung D. (2008). Penghitungan Value at Risk Portofolio Optimum Saham Perusahaan Berbasis 

Syariah Dengan Pendekatan EWMA. Jurnal Akuntansi dan Keuangan Indonesia, 5(2). 182-201.  

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

United Kingdom: Pearson Education Limited. 

C, Gourieroux., J.P Laurent., O, Scaillet. (2000). Sensitivity Analysis of Values at Risk. Journal of Empirical 

Finance. 225-245. 

Choudhry, Mourad, (2006).An Introduction To Value At Risk, West Sussex: John Willey & Sons, Ltd. 

Cooper, Donal R. And Pamela S. Schindler. (2008). Business Research Methods, 9th Edition. Chicago: Richard 

D. Irwin Inc. 

Crouhy M, Galai D, Mark R. (2001). Risk Management. USA: McGraw Hill. 

Darmawi, (2005).Manajemen Risiko, Jakarta : Bumi Aksara. 

Fabozzi, Frank J.(2006). Fixed Income Mathematics, Analytical and Statistical Techniques, 4th Edition. New 

York: McGraw Hill. 

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

Gitman, Lawrence J. (2000). Principles of Managerial Finance, (eleventh edition). USA:Pearson International 

Edition. 

Hanafi, Mahmud M.(2009).Manajemen Keuangan. Yogyakarta:BPFEE. 

Historical Prices. Yahoo Finance [Online]. Tersedia: http://yahoo.finance.com. [30 Mei 2013]  

H.M. Jogiyanto. (2010). Teori Portofolio dan Analisis Investasi(Edisi 2007). Yogyakarta:BPFE. 

Hsin Lo, Keng., Shian Lin, Shu. (2011). Comparison of  Non-Parametric Disturbance Simulations and Monte 

Carlo Approach. African Journal of Business Management. 5(24), 10210-10220.  

I Maruddani, Di Asih., Purbowati, Ari. (2009). Pengukuran Value at Risk Pada Aset Tunggal dan Portofolio 

dengan Simulasi Monte Carlo. 3 (2), 93-104.  

Iskandar. (2008). Metodologi Penelitian Pendidikan dan Sosial (Kuantitatif dan Kualitatif). Jakarta: GP Press. 

Jogiyanto, H.M. (2009). Teori Portofolio dan Analisis Investasi. Edisi 6. Yogyakarta: BPFE. 

http://yahoo.finance.com/


x 
 

Jones, C. P. (2004). Investment Analysis and Management 9
th
 edition. USA : John Wiley & Sons, Inc. 

Jorion, Philippe. (2007). Value at Risk The New Benchmark for Managing Financial risk(3
rd

 Edition). 

USA:McGraw Hill. 

Kuntadi. (2013, 5 Maret). Saham Bank BUMN diburu investor. Sindo News [Online]. Tersedia: 

http://sindonews.com.  

 [2  April 2013]. 

Pavlos Loizou., Nick French. (2012). Risk and uncertainty in development: A critical evaluation of using the 

Monte Carlo simulation method as a decision tool in real estate development projects, Journal of Property 

Investment & Finance, Vol. 30 Iss: 2, pp.198 – 210. Retrieved from Emerald Group Publishing Limited 

Nachrowi, D.N, dan Usman, Hardius. (2006). Pendekatan Populer dan Praktis Ekonometrika Untuk Analisis 

Ekonomi dan Keuangan. Jakarta: Universitas Indonesia. 

Nazir, Moh. (2009).Metode Penelitian. Bogor : Ghalia Indonesia. 

Nurhayanto. (2011). Analisis Risiko Pasar Portofolio Investasi Saham Dengan Metode Value at Risk. Jakarta: 

Universitas Indonesia. 

Qadafhi, Achmad. (2012). Penggunaan Metode Simulasi Monte Carlo Dalam Mencari Value at Risk Pada 

Portofolio. Medan: Universitas Sumatera Utara. 

Regda, George E. (2008). Principles of Risk Management and Insurance. Hongkong : Pearson Addison Wesley 

Reily, Frank K. & Keith C Brown. (2009). Investment Analysis & Portofolio Management (7
th

 Edition). South-

Western:Thomson Learning 

Republik Indonesia. 1995. Undang-Undang No. 8 Tahun 1995 tentang Pasar Modal. Lembaran Negara RI Tahun 

1995, No. 64. Sekretariat Negara. Jakarta. 

Rizki, Lutfi Trisandi. (2008). Optimasi Risk Return Portofolio Investasi Instrumen Saham, Obligasi, Emas, 

Valas dan Value at Risk. Jakarta: Universitas Indonesia. 

Wafa, Snoussi.,  Mhamed Ali , El Aroui. (2012). Value at Risk Adjusted to the Specificities of Emerging 

Markets. International Journal of Emerging Markets.7(1), 86-100. Retrieved from Emerald Group 

Publishing Limited. 

Sofiana, Nita. (2011). Pengukuran Value at Risk Pada Portofolio Dengan Simulasi Monte Carlo. Yogyakarta: 

Universitas Negeri Yogyakarta. 

Sugiyono, (2004). Metode Penelitian Bisnis. Bandung :Alfabeta 

Tambuse, Muliati. (2007). Analisis Risiko Pada Transaksi Pasar Uang Dengan Metode Value at Risk – 

Historical Method. Medan: Universitas Sumatera Utara. 

Tupan, Leony P., Manurung Tohap., Prang Jantje D. (2013). Pengukuran Value at Risk pada Aset Perusahaan 

dengan Metode Simulasi Monte Carlo. Jurnal MIPA Unsrat Online.2(1), 5-11.  

Wahyu, D. (2012, 16 Februari).Ini Dia 10 Bank Terbesar di Indonesia. Detik Finance [Online]. Tersedia: 

http://www.finance.detik.com. [12 Maret 2013]. 

 

Zikmund, William G. (2000). Bussiness Research Method.Sixth Edition. Orlando: The Dryden Press. 

 

http://sindonews.com/
http://www.finance.detik.com/


xi 
 

 

 


