DAFTAR PUSTAKA

Badan Pengawas Pasar Modal, bekerja sama dengan Japan International Cooperation

Agency. (2003). Panduan Investasi di Pasar Modal Indonesia. Unpublished.
Eduardus Tandelilin. (2010). Portofolio dan Investasi. Edisi Kedua. Penerbit Kanisius.

Elton, Edwin J., Gruber, Martin J., Brown, Stephen J., Goetzmann, William N. (2009).
Modern Portfolio Theory and Investment Analysis. John Wiley & Sons.

Elton, Edwin J., Gruber, Martin J.,"Spitzer, Jonathan. (2006) Improved Estimates of
Correlation And Their, ImpacteOn The Optimum  Portfolio. European Financial
Management 12, 303-318.

Ibnu Bagus Syahputra. (2011) Analisis Portofolio Optimal Saham Menggunakan Model
Markowitz dan Single=Index (Studi Kasus Pada LQ45 Periode 2010). Skripsi. Jakarta:
STIE Indonesia Banking School.Unpublished.

Jones, Charles P. (2007) Investments. Tenth edition:John Wiley& Sons.

Kam, Kathy. (2006). Portfolio.Selection Methods: ‘An Empirical Investigation. Thesis
Master of Science in Statistics. Los-/Angeles: University of California.

Kementrian Keuangan Republik Indonesia. (2010). Peran Regulator Dan Pihak Terkait
Dalam Mendorong Perusahaan Melakukan Initial Public Offering (IPO) Di Pasar Modal

Indonesia.

Kwan, Clarence C. Y. (1984). Portfolio Analysis Using Single Index, Multi-Index and
Constant Correlation Models: A Unified Treatment. The Journal of Finance. Vol. 39,
No.5 (Dec., 1984), pp 1469-1483.

Kwan, Clarence C. Y., Cheung, C. Sherman. (1988). A Note on Simple Criteria for
Optimal Portfolio Selection. The Journal of Finance.VVol.43, No. 1 (Mar., 1988), pp.
241-245.

79

Analisis Portofolio..., Lutfia Aisya, Ak.-Ibs, 2012



Maginn, John L., Tuttle, Donald J., McLeavy, Dennis W., Pinto, Jerald E. (2007).

Managing Investment Portfolio: A Dynamic Process. Third edition. Wiley.

Mokhamad Soekarno. (2007). Analisis Pembentukan Portofolio Optimal Saham
Menggunakan Metode Single Indeks Di Bursa Efek Jakarta. Tesis. Semarang:

Universitas Diponegoro.

Riska Rosdiana. (2011). Analisis Optimalisasi Portofolio Saham Syariah (Pada Jakarta
Islamic Index Tahun 2006-2010). Skripsi. Semarang: Universitas
Diponegoro.Unpublished.

Sharpe, William F. (1964). Capital Asset Prices: A Theory of Market Equilibrium Under
Conditions of Risk. The Journal of Finance. VVol.19, No.3«(Sep., 1964), pp 425-442.

Suad Husnan. (2009). Dasar-Dasar Teori Portofolio, dan Analisis Sekuritas. Edisi
Keempat. Unit Penerbit Dan Percetakan Sekolah Tinggi llmu Manajemen YKPN.

Umanto Eko (2008). Analisis dan Penilaian Kinerja Portofolio Optimal Saham-Saham

LQ-45. Departemen limu Administrasi. FISIP Universitas Indonesia.
www.bloomberg.com

www.duniainvestasi.com

Www.reuters.com
www.sinarharapan.co.id/ekonomi/eureka/2003/021/eurl.html

Zvi, Bodie, Kane, Alex, Alan J., Marcus (2007). Essentials of Investment. Sixth edition.
Mc-Graw Hill

80

Analisis Portofolio..., Lutfia Aisya, Ak.-Ibs, 2012


http://www.sinarharapan.co.id/ekonomi/eureka/2003/021/eur1.html



