
DAFTAR PUSTAKA 

 

[1] R. G. S. Queiroz, L. Kristoufek, and S. A. David, “A combined framework to 

explore cryptocurrency volatility and dependence using multivariate GARCH and 

Copula modeling,” Physica A: Statistical Mechanics and its Applications, vol. 652, 

Oct. 2024, doi: 10.1016/j.physa.2024.130046. 

[2] A. Azimli, “Is gold a safe haven for the U.S. dollar during extreme conditions?,” 

International Economics, vol. 177, Mar. 2024, doi: 10.1016/j.inteco.2024.100478. 

[3] Z. Barson and P. Owusu Junior, “Tail risk modelling of cryptocurrencies, gold, non-

fungible token, and stocks,” Research in Globalization, vol. 8, Jun. 2024, doi: 

10.1016/j.resglo.2024.100229. 

[4] L. B. Prasetya, D. Ispriyanti, and A. Prahutama, “Estimasi Value at Risk Portofolio 

Saham Menggunakan Metode GARCH-COPULA (Studi Kasus : Harga Penutupan 

Saham Harian Unilever Indonesia dan Kimia Farma Periode 1 Januari 2013-31 

Desember 2016),” vol. 7, no. 4, pp. 397–407, 2018, [Online]. Available: 

https://ejournal3.undip.ac.id/index.php/gaussian/ 

[5] N. Huynh, L. De Mello, and K. Li, “Evolution of investor sentiment: A systematic 

literature review and bibliometric analysis,” International Review of Economics 

and Finance, vol. 100, Jun. 2025, doi: 10.1016/j.iref.2025.104115. 

[6] K. Paul, “Ensuring Sustainability of an Institution as a Going Concern: An 

Approach to Dealing with Black Swan or Tail Risk,” 2014. 

[7] M.A.R. Rifqi “GARCH-COPULA Approach for Estimation of ANTM AND BBRI 

Stock Portofolio Risk.” 2025. 

[8] H. O. Pintari and R. Subekti, “Penerapan Metode GARCH-Vine Copula untuk 

Estimasi Value at Risk (VaR) pada Portofolio,” Jurnal Fourier, vol. 7, no. 2, pp. 

63–77, Oct. 2018, doi: 10.14421/fourier.2018.72.63-77. 

[9] Dedi Rosadi, Analisis Runtun Waktu dan Aplikasinya dengan R . Yogyakarta : Gajah 

Mada University Perss, 2014. 

[10] W. John Wiley and P. Jorion GARP, “Financial Risk Manager Handbook Second 

Edition.” 2003 



[11] W. H. . Press, Numerical recipes in FORTRAN : the art of scientific computing. 

Cambridge University Press, 1994. 

[12] T. Kuncara and K. P. Anugrah, “Analisis Volatilitas Cryptocurrency pada Sebelum 

Pandemi dan pada Saat Pandemi  COVID 19 dengan Metode Return pada Bitcoin 

dan Etherum,” KEUNIS, vol. 11, no. 1, p. 86, Jan. 2023, doi: 

10.32497/keunis.v11i1.3981. 

[13] J. L. Rotmanscool, “Options, Cutukes, Derivatives an: Other Jehn C. llnn Mapk 

Finatlcial tzrpv Professor pf Derates and Risk Management.” 

[14] W. L. Wantoro, “Analisis Volatilitas dan Dependensi Dinamis Antar 

Cryptocurrency Bitcoin dan Saham Microstrategy Menggunakan Model EGARCH 

dan COPULA-GARCH.” 

[15] J. Liu, “Extreme Value Theory and Copula Theory: A Risk Management 

Application with Energy Futures,” 2001. 

[16] M. K. P. So and C. Y. T. Yeung, “Vine-copula GARCH model with dynamic 

conditional dependence,” Comput. Stat. Data Anal., vol. 76, pp. 655–671, 2014, 

doi: 10.1016/j.csda.2013.08.008. 

[17] K. Aas, C. Czado, A. Frigessi, and H. Bakken, “Pair-copula constructions of 

multiple dependence,” Insur. Math. Econ., vol. 44, no. 2, pp. 182–198, Apr. 2009, 

doi: 10.1016/j.insmatheco.2007.02.001. 

[18] H. Markowitz, “Portfolio Selection,” 1952. 

[19] R. J. Hyndman and Y. Khandakar, “Automatic time series forecasting: the forecast 

package for R,” 2007. [Online]. Available: 

http://www.buseco.monash.edu.au/depts/ebs/pubs/wpapers/ 

[20] T. Bollerslev, “Generalized autoregressive conditional heteroskedasticity,” J. 

Econom., vol. 31, no. 3, pp. 307–327, 1986, doi: 10.1016/0304-4076(86)90063-1. 

[21] R. J. Hyndman and A. B. Koehler, “Another look at measures of forecast accuracy,” 

2005. [Online]. Available: http://www.forecasters.org/data/m3comp/m3comp.htm 

[22] “IEOR E4602: Quantitative Risk Management,” 2016. 

[23] I. Georgescu, “Systemic Risk Transmission in Commodity Markets,” Risks, vol. 14, 

no. 2, Feb. 2026, doi: 10.3390/risks14020027 


