
92 

 

DAFTAR PUSTAKA 

[1] S. Husnan, Dasar-dasar Teori Portofolio dan Analisis Saham, Keenam. 

Yogyakarta: UPP STIM YKPN Yogyakarta, 2009. 

[2] P. Z. Maymin and Z. G. Maymin, “Constructing the best trading strategy: a 

new general framework,” 2011. 

[3] R. Subekti and R. Kusumawati, “Portfolio selection in Indonesia stock 

market with fuzzy bi-objective linear programming,” 2015 International 

Conference on Research and Education in Mathematics (ICREM7), pp. 97–

102, 2015. 

[4] E. Vercher, J. D. Bermúdez, and J. V. Segura, “Fuzzy portfolio optimization 

under downside risk measures,” Fuzzy Sets Syst, vol. 158, no. 7, pp. 769–

782, Apr. 2007, doi: 10.1016/j.fss.2006.10.026. 

[5] K. Smimou, C. R. Bector, and G. Jacoby, “Portfolio selection subject to 

experts’ judgments,” International Review of Financial Analysis, vol. 17, no. 

5, pp. 1036–1054, Dec. 2008. 

[6] A. Pratiwi, D. Saepudin, and R. F. Umbara, “Optimasi Portofolio Mean-

semivariance dengan Algoritma Genetika Multiobjective Evolutionary 

NSGA II.” E-Proceeding Eng., vol.5, pp. 8259-8268, 2018. 

[7] A. Sofariah, D. Saepudin, and R. F. Umbara, “Optimasi Portofolio Saham 

Dengan Memperhitungkan Biaya Transaksi Menggunakan Algoritma 

Genetika Multi-Objective.” E-Proceeding Eng., vol.3, pp. 1156-1168, 2016. 

[8] Jogiyanto, Teori Portofolio dan Analisis Investasi. Yogyakarta: BPFE 

Yogyakarta, 2000. 

[9] P. Gupta, MK. Mehlawat, and M. Inuiguchi, Fuzzy Portfolio Optimization: 

Advances in Hybrid Multi-criteria Methodologies. Berlin: Springer-Verlag, 

2014. 

[10] Sudaryono, Statistika Probabilitas - Teori dan Aplikasi. Yogyakarta: Andi, 

2012. 

[11] L. J. Bain and M. Engelhardt, Introduction to Probability and Mathematical 

Statistics, Second Edition. California: Duxbury Press, 2000. 

[12] G. Chen, T. T. Pham, and N. M. Boustany, “Introduction to Fuzzy Sets, Fuzzy 

Logic, and Fuzzy Control Systems,” 2000. 

[13] S. Darmawijaya, Pengantar Analisis Real, Edisi Pertama. Yogyakarta: 

Universitas Gadjah Mada, 2006. 



93 

 

[14] Zimmermann, Fuzzy Sets Theory and its Applications, Second Edition. 

Massachusetts: Kluwer Academic Publisher, 2001. 

[15] A. Kumar, P. Singh, P. Kaur, and A. Kaur, “A New Approach For Ranking 

Of Generalized Trapezoidal Fuzzy Numbers,” World Academy of Science, 

Engineering and Technology, International Journal of Computer, Electrical, 

Automation, Control and Information Engineering, vol. 4, pp. 1217–1220, 

2010. 

[16] A. Kumar and P. Kaur, “A New Method for Fuzzy Critical Path Analysis in 

Project Networks with a New Representation of Triangular Fuzzy Numbers,” 

Appl Appl Math, vol. 05, no. 2, pp. 1442–1466, 2010. 

[17] D. Dubois and H. Prade, Possibility Theory: An Approach to Computerized 

Processing of Uncertainty. New York: Plenum Press, 1988. 

[18] Siswanto, Operatoin Research, 1st ed. Jakarta: Erlangga, 2006. 

[19] K. Deb, S. Agrawal, A. Pratap, and T. Meyarivan, “A fast and elitist 

multiobjective genetic algorithm: NSGA-II,” IEEE Trans. Evol. Comput., 

vol. 6, pp. 182–197, 2002. 

[20] B. Santosa and P. Willy, “Metoda Metaheuristik konsep dan implementasi,” 

Surabaya: Guna Widya, 2011. 

[21] Duan, Y. C., “A Multi-objective Approach to Portfolio Optimization,” 

Undergraduated Independent Research Project, Boston College: 

Mathematics Departmen, 2007.  

[22] M. G. Speranza, “Linear Programming models for portfolio optimizations,” 

Finance, vol. 14, pp. 107–123, 1993. 

[23] C. Carlsson and R. Fullér, “On possibilistic mean value and variance of fuzzy 

numbers,” Fuzzy Sets Syst, vol. 122, no. 2, pp. 315–326, 2001. 

[24] B. Liu, Uncertainty Theory, Fourth Edition. New York: Springer Heidelberg, 

2015. 

[25] X. Deng, J. Chen, X. Wang, and F. Geng, “Non-dominated sorting genetic 

algorithm-II for possibilistic mean-semiabsolute deviation-Yager entropy 

portfolio model with complex real-world constraints,” Math Comput Simul, 

vol. 202, pp. 59–78, Dec. 2022. 

[26] K. Deb, J. Sundar, U. Bhaskara, R. N, and S. Chaudhuri, “Reference point 

based multi-objective optimization using evolutionary algorithms,” 

Proceedings of the 8th annual conference on Genetic and evolutionary 

computation, 2006. 

 


