DAFTAR PUSTAKA

Anton, H., & Rorres, C. (2013). Elementary Linear Algebra: Applications
Version. John Wiley & Sons.

Atmaca, M. E. (2022). Portfolio Management And Performance Improvement
With Sharpe And Treynor Ratios In Electricity Markets. Energy Reports,
8,192-201.

Bai, Y., & Green, C. J. (2020). Country And Industry Factors In Tests Of Capital
Asset Pricing Models For Partially Integrated Emerging Markets.
Economic Modelling, 92, 180—-194.

Bain, L. J.,, & Engelhardt, M. (1992). Introduction To Probability And
Mathematical Statistics (Vol. 4). Duxbury Press Belmont, CA.

Elton, E., & Gruber, M. (2003). Modern Portofolio Theory And Investment
Analysis 6th Edition. Jhon Wiley & Sons. Inc.

Halim, A. (2024). Analisis Investasi Dan Aplikasinya: Dalam Aset Keuangan Dan
Aset Riil Edisi 3. Penerbit Salemba.

Husnan, S. (2019). Dasar-Dasar Teori Protofolio Dan Analisis Sekuritas.

Jensen, M. C. (1969). Risk, The Pricing Of Capital Assets, And The Evaluation
Of Investment Portfolios. The Journal Of Business, 42(2), 167-247.

Jogiyanto, H. (2010). Teori Portofolio Dan Analisis Investasi Edisi Ketujuh.
Yogyakarta: Bpfe.

Johnson, R. A.,, & Wichern, D. W. (2002). Applied Multivariate Statistical
Analysis.

Liadi, E., Dharmawan, K., & Nilakusmawati, D. P. E. (2020). Menentukan Saham
Yang Efisien Dengan Menggunakan Metode Capital Asset Pricing Model
(Capm). E-Jurnal Matematika, 9(1), 23.

Neter, J., Kutner, M. H., Nachtsheim, C. J., & Wasserman, W. (1996). Applied
Linear Statistical Models.

Pratomo, E. P. (2001). Reksa Dana: Solusi Perencanaan Investasi Di Era
Modern. Gramedia Pustaka Utama.

Purcell, E. J., & Rawuh. (1984). Kalkulus Dan Geometri Analitis. Erlangga,
Jakarta.

Ruppert, D. (2004). Statistics And Finance: An Introduction (Vol. 27). Springer.
Ruppert, D. (2009). Statistics And Finance: An Introduction.

Samsul, M. (2006). Pasar Modal Dan Manajemen Portofolio.

73



Tandelilin, E. (2001). Analisis Investasi Dan Manajemen Portofolio. Yogyakarta:
Bpfe.

Zubir, Z. (2011). Manajemen Portofolio: Penerapannya Dalam Investasi
Saham.

74



