DAFTAR PUSTAKA

BI 7-day (Reverse) Repo Rate, 2018-2020. Risk Free Rate [ONLINE]. Tersedia
di https://www.bi.go.id/id/statistik /indikator/bi-7day-rr.aspx

Elton, Edwin J. (2014). Modern Portfolio Theory and Investment Analysis,
Ninth Edition. United States of America: New York University.

Firdaus, Nurjanah Ajeng. (2020) Pembentukan Portofolio Saham Optimal
menggunakan Model Indeks Tunggal dan Model Markowitz Studi Kasus
Indeks LQ)45. Universitas Pertamina

Gasbarro, D., Wong, W., and Zumwalt, J. (2007). Stochastic dominance ana-
lysis of iShares. The European Journal of Finance, 13 (1), 89-101.

Heyer, Daniel D. (2001). Stochastic Dominance: A Tool for FEvaluating Rein-

surance Alternatives. CAS (Casualty Actuarial Society) Forum.

Jogiyanto, H. (2010). Teori Portofolio dan Analisis Investasi, Edisi Ketujuh.
Yogyakarta: BPFE.

Levy, Haim (2006). Stochastic Dominance: Investment Decision Making under

Uncertaint, Second Edition. The Hebrew University of Jerusalem.
Markowitz, Harry. (1952). Portfolio Selection. The Journal of Finance.

Pratiwi, Laras. (2018). Analisis Kompratif Pembentukan Portofolio Optimal
dengan Menggunakan Constant Correlation Model dan Stochastic Domi-

nance dalam Pengambilan Keputusan Invetasi. Universitas Bandar Lam-
pung
Reilly, Frank & Brown, Keith. (2011). Investment Analysis and Portfolio Ma-

nagement. United States of America.

Saham Indeks LQ-45, 2018-2020. Data Closing Price [ONLINE]. Tersedia di
https://finance.yahoo.com/

Sarker, Mokta Rani. (2013). Markowitz Portofolio Model: Evidence Form Dha-
ka Stock Exchange in Bangladesh. IOSR Journal of Business and Mana-
gement, 8 (6), 68-73.

Sugiyono. (2015). Metode Penelitian Pendidikan Pendekatan Kuantitatif, Ku-
alitatif dan RED. Bandung: Afabeta

81



82

Tandelilin, E. (2010). Portofolio dan Investasi: Teori dan Aplikasi. Yogyakarta:

Kanisius.

Wolfstetter, Elmar. (1996). Stochastic Dominance: Theory and Applications.

Berlin, Germany.

Wulandari, Luh Putu Fiadevi. (2016). Kinerja Portofolio Saham Optimal di
Bursa Efek Indonesia (Berdasarkan Single Index Model dan Stochastic

Dominance). E-Jurnal Ekonomi dan Bisnis Universitas Udayana. Vol 5.
No 9. ISSN: 2337-3067. 2016: 2837-2862





