[1]

[2]

[3]

[4]

[5]

[6]

[7]

[8]

[9]

[10]

[11]

DAFTAR PUSTAKA

J. K. Pahade dan M. Jha, “Credibilistic variance and skewness of trapezoidal
fuzzy variable and mean-variance—skewness model for portfolio selection,”
Results in Applied Mathematics, vol. 11, him. 100159, Agu 2021, doi:
10.1016/J.RINAM.2021.100159.

E. Tandelilin. (2012). “Dasar-dasar Manajemen Investasi,” Jakarta:
Universitas Terbuka.

H. Markowitz, “Portfolio Selection,” J Finance, vol. 7, no. 1, him. 77-91,
Mar 1952, doi: 10.1111/J.1540-6261.1952.TB01525.X.

X. Li, Z. Qin, dan S. Kar, “Mean-variance-skewness model for portfolio
selection with fuzzy returns,” Eur J Oper Res, vol. 202, no. 1, him. 239-247,
Apr 2010, doi: 10.1016/J.EJOR.2009.05.003.

Sudirman. (2015). “Pengantar Pengetahuan Pasar Modal dan Manajemen
Portofolio,” hIm. 201, IAIN Sultan Amai Gorontalo: Sultan Amai Press.
“PT Bursa Efek Indonesia.” Diakses: 4 Oktober 2023. [Daring]. Tersedia
pada: https://www.idx.co.id/id

C. Carlsson, R. Fullér, dan P. Majlender. (2002). “A possibilistic approach to
selecting portfolios with highest utility score,” Fuzzy Sets Syst, vol. 131, no.
1, him. 13-21, Heidelberg: Springer, doi: 10.1016/S0165-0114(01)00251-2.
C. Carlsson dan R. Fullér. (2011). “Possibility for Decision,” vol. 270,
Heidelberg: Springer, doi: 10.1007/978-3-642-22642-7.

HuangXiaoxia, “Portfolio selection with fuzzy returns,” Journal of Intelligent
& Fuzzy Systems: Applications in Engineering and Technology, vol. 18, no.
4, him. 383-390, 2007, doi: 10.5555/1368416.1368421.

C. M. Jarque. (2011). “Jarque-Bera Test,” International Encyclopedia of
Statistical Science, him. 701-702, Heidelberg: Springer, doi: 10.1007/978-3-
642-04898-2_3109.

J. J. Buckley dan E. Eslami. (2002). “An Introduction to Fuzzy Logic and
Fuzzy Sets,” An Introduction to Fuzzy Logic and Fuzzy Sets, Heidelberg:
Springer, doi: 10.1007/978-3-7908-1799-7.

102



[12]

[13]

[14]

[15]

[16]

[17]

[18]

[19]

[20]

[21]

G. Klir dan B. Yuan. (1995). Fuzzy sets and fuzzy logic - theory and
applications, no. 05. American Library Association, Amerika Serikat:
Pearson College Div, doi: 10.5860/CHOICE.33-2786.

A. (Arnold) Kaufmann dan M. M. Gupta. (1985). “Introduction to Fuzzy
Arithmetic: Theory and Applications,” hlm. 351, University of Virginia: Van
Nostrand Reinhold Company.

T. Garai, D. Chakraborty, dan T. K. Roy, “Arithmetic operations of
trapezoidal fuzzy variable using credibility theory,” International Journal of
Business Forecasting and Marketing Intelligence, vol. 3, no. 1, him. 78, 2017,
doi: 10.1504/13BFM1.2017.082550.

L. A. Zadeh, “Fuzzy sets as a basis for a theory of possibility,” Fuzzy Sets
Syst, vol. 1, no. 1, him. 3-28, Jan 1978, doi: 10.1016/0165-0114(78)90029-5.
X. Li dan B. Liu, “A Sufficient and Necessary Condition For Credibility
Measures,” International Journal of Uncertainty, Fuzziness and Knowledge-
Based Systems, vol. 14, no. 5, hlm. 527-535, Nov 2011, doi:
10.1142/S0218488506004175.

R. J. Vanderbei. (2014). “Linear Programming,” vol. 196, 2014, New York:
Springer, doi: 10.1007/978-1-4614-7630-6.

H. A. Eiselt dan C. L. Sandblom. (2010). “Operations research: A model-
based approach,” Operations Research: A Model-Based Approach, him. 1—
447, Heidelberg: Springer, doi: 10.1007/978-3-642-10326-1/COVER.

M. J. Schniederjans. (1995). “Goal Programming: Methodology and
Applications,” Goal Programming: Methodology and Applications, New
York: Springer, doi: 10.1007/978-1-4615-2229-4.

J. P. Ignizio, “An Algorithm for Solving the Linear Goal Programming
Problem by Solving Its Dual,” J Oper Res Soc, vol. 36, no. 6, him. 507, Jun
1985, doi: 10.2307/2582823.

B. Liu. (2010). “Uncertainty theory: A branch of mathematics for modeling
human uncertainty,” Studies in Computational Intelligence, vol. 300, him. 1-
361, Heidelberg: Springer, doi: 10.1007/978-3-642-13959-8 1/COVER.

103



[22]

[23]

[24]

[25]

[26]

[27]

B. Liu dan Y. K. Liu, “Expected value of fuzzy variable and fuzzy expected
value models,” IEEE Transactions on Fuzzy Systems, vol. 10, no. 4, him. 445—
450, Agu 2002, doi: 10.1109/TFUZZ.2002.800692.

J. Shao. (2003). “Mathematical Statistics,” New York: Springer, doi:
10.1007/B97553.

Y. K. Liu dan B. Liu, “Expected Value Operator of Random Fuzzy
Variable and Random Fuzzy Expected Value Models,” International Journal
of Uncertainty, Fuzziness and Knowledge-Based Systems, vol. 11, no. 2, him.
195-215, Nov 2011, doi: 10.1142/S0218488503002016.

B. Liu. (2015). “Uncertainty Theory,” Heidelberg: Springer, doi:
10.1007/978-3-662-44354-5.

B. Liu, “A survey of credibility theory,” Fuzzy Optimization and Decision
Making, vol. 5, no. 4, him. 387408, Okt 2006, doi: 10.1007/S10700-006-
0016-X/METRICS.

Herbert A. Sturges, “The Choice of a Class Interval,” J Am Stat Assoc, vol.
21, no. No. 153, him. 65-66, 1926.

104



