
 

55 
 

DAFTAR PUSTAKA 

[1] E. Tandelilin, Analisis Investasi dan Manajemen Portofolio. Yogyakarta: 

BPFE, 2008. 

[2] Iasha, Dian, and A. Faisol, Capital Asset Pricing Model sebagai Penentu 

Portofolio Optimal pada Indeks Saham LQ-45. Lampung: Universitas 

Lampung, 2020. 

[3] P. E. Astuti and T. Gunarsih, “Analisis Value-At-Risk dalam Pengukuran 

Risiko dan Pembentukan Portofolio Optimal Pada Saham Perbankan,” J. 

Bus. Theory Implementaion, vol. 12, no. 2, 2021, [Online]. Available: 

https://doi.org/10.18196/jbti.v12i2.12263. 

[4] H. Soleimani, H. Golmakani, and M. Salimi, “Markowitz-based Portfolio 

Selection with Minimum Transaction Lots, Cardinality Constraint, and 

Regarding Sector Capitalization using Genetic Algorithm,” Expert Syst. 

Appl., vol. 36, pp. 5058–5063, 2018. 

[5] D. Karaboga and B. Basturk, “Artificial bee colony (ABC) optimization 

algorithm for solving constrained optimization problems,” Found. Fuzzy 

Log. Soft Comput., no. pp. 789-798, 2007. 

[6] S. Abolmaali and F. R. Roodposhti, “Portfolio Optimization Using Ant 

Colony Method a Case Study on Tehran Stock Exchange,” J. Accounting, 

Financ. Econ., vol. 8, p. Pp. 96 – 108, 2018. 

[7] A. Nigam and Y. Agarwal, “Ant colony optimization for index fund 

problem,” J. Appl. Oper. Res., vol. 5, no. 3, p. pp.96-104, 2013. 

[8] C. Kalayci, O. Polat, and A. Akbay, “An efficient hybrid metaheuristic 

algorithm for cardinality constrained portofolio optimization,” Swarm Evol 

Comput, vol. 54, p. pp.100-662, 2020. 

[9] D. Nurhimawaty, Isnurhadi, and M. Widiyanti, “The Effect of Debt to 

Equity Ratio and Return on Equity on Stock Return with Dividend Policy 



 

56 
 

as Intervening Variables in Subsectors Property and Real Estate on Bei,” 

Educ. Cult. Lifelong Learn. Progr., vol. 8, no. 5, pp. 1–16, 2020. 

[10] Brown and Reilly, Invesment Analisys and Portofolio Management (Tenth 

ed.). Canada: South Western, 2018. 

[11] O. J. K. (OJK), “Statistik Mingguan Pasar Modal Desember 2017,” 2017. 

https://www.ojk.go.id/id/kanal/pasar-modal/data-dan-statistik/statistik-

pasarmodal/Documents/Statistik Desember Mgg ke-4 2017.pdf. (accessed 

Mar. 25, 2023). 

[12] A. N. Hidayati, “Investasi: Analisis dan Relevannya dengan Ekonomi 

Islam,” J. Ekon. Islam, vol. 8, 2017. 

[13] I. Fahmi, Pengantar Manajemen Keuangan Teori dan Soal Jawab. 

Bandung: ALFABETA, 2018. 

[14] M. Samsul, Pasar Modal dan Manajemen Portofolio. Jakarta: Erlangga, 

2015. 

[15] J. Hartono, Porotofolio dan Analisis Investasi. Yogyakarta: Andi, 2022. 

[16] A. Halim, Analisis Investasi. Jakarta: Salemba Empat, 2005. 

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

2003. 

[18] B. Santoso and T. J. Ai, Pengantar Metaheuristik: Implementasi dengan 

Matlab. Jakarta: ITS Tekno Sains, 2017. 

[19] B. B. Michael, Nonlinear Optimization with Financial Applications. New 

York: Kluwer Academic, 2005. 

[20] S. Apriliyanti, “Optimasi Keuntungan Produksi Pada Industri Kayu PT. 

Indopal Harapan Murni Menggunakan Linear,” J. Penelit. dan Apl. Sist. 

Tek. Ind, vol. 13, no. 1, pp. 1–8, 2019. 

 



 

57 
 

[21] Munirah and Subanar, “Kajian Terhadap Beberapa Metode Optimasi,” J. 

Inform., vol. 5, no. 1, pp. 45–50, 2017. 

[22] I. Syarifah and Rahmawati, “Penyelesaian Masalah Optimasi Multiobjektif 

Nonlinear Menggunakan Pendekatan Pareto Front dalam Metode 

Pembobotan,” J. Mat. Integr, vol. 125, pp. 681–704, 2020. 

[23] C. Yunfei, G. Zhiqiang, Z. Qunxiong, and H. Yongming, “Reviwe: Multi-

objective optimization methods and application in energy saving,” Energy, 

vol. 125, pp. 681–704, 2017. 

[24] H. Anton, Aljabar Linear Elementer. Jakarta: Erlangga, 1998. 

[25] K.-L. Du and M. Swamy, Search and Optimization by Metaheuristics. 

Canada: Birkhäuser Basel, 2016. 

[26] M. Dorigo and T. Stützle, Ant Colony Optimization. England: The MIT 

Press, 2004. 

  

 

 

 

 

 

 

 

 

 

 

 

 

 


