DAFTAR PUSTAKA

Azhari, M. R., Budiarti, A., and Setiawan, Y., 2020. Analisis Dinamika Kurva
Imbal Hasil Surat Utang Negara (SUN) Menggunakan Model Nelson-Siegel
dan Faktor Makroekonomi. Jurnal Ekonomi dan Keuangan, 24(2), pp. 112—
125.

Aziz, A. 2010. Manajemen investasi syariah. Alfabeta: Bandung.

Bjork, T. 2009. Arbitrage Theory in Continuous Time. Oxford University Press:
Oxford.

Bloomberg L.P. 2006. Daily yield to maturity data from 13/11/2025 for bonds that
were listed in Indonesia Government Bond. Retrieved from Bloomberg
database.

Bolder, D. and Streliski, D. 1999. Yield Curve Modelling at The Bank of Canada.
Bank of Canada Technical Report No.84. Bank of Canada.

Cahyana, J., 2004. Berinvestasi di Obligasi. Jakarta: Elex Media Komputindo.

Coroneo, L., Corradi, V., and Fernandes, M., 2011. Testing the predictive power of
the Nelson—Siegel model. Journal of Empirical Finance, 18(3), pp. 393—
407.

Darmadji, T., and Fakhruddin, H. M. 2012. Pasar modal di Indonesia: Pendekatan
tanya jawab (3rd ed.). Salemba Empat.

Fabozzi, F. J. 2007. Fixed Income Analysis (3rd ed.). New Jersey: John Wiley and
Sons, Inc.

Fahmi, 1. 2015. Manajemen Keuangan Perusahaan dan Pasar Modal. Jakarta:
Mitra Wacana Media.

Frensidy, B. 2020. Matematika Keuangan. Jakarta: Salemba Empat.

Garcia, M. T. M., and Carvalho, V. H. F. 2018. A4 static approach to the Nelson—
Siegel-Svensson model: An application for several negative yield cases
(REM Working Paper No. 035-2018). ISEG — University of Lisbon.

Hartana, P. K. R. S. 2010. Pembentukan Kurva Yield Obligasi Pemerintah
Berbunga Kupon Tetap Dengan Menggunakan Permodelan Nelson Siegel
Svenssons Dan Cubic Spline. Skripsi/Tesis. Fakultas Ekonomi Universitas
Indonesia.

55



Hayes, A. http://www.investopedia.com/terms/y/yieldcurve.asp/ [diakses tanggal
26 Mei 2026]

Lagarias, J. C., Reeds, J. A., Wright, M. H., and Wright, P. E. 1998. Convergence
Properties of the Nelder—Mead Simplex Method in Low Dimensions. SIAM
Journal on Optimization Vol 9, No. 1, Hal: 112-147.

Laurini, M. P. and Moura, M. 2007. Constrained Smoothing Spline for The Term
Structure of Interest Rate. IBMEC: Sao Paulo.

Mishkin, F. S., and Eakins, S. G. 2018. Financial Markets and Institutions (9th ed.).
Pearson Education.

Nabillah, I., and Ranggadara, 1. 2020. Mean absolute percentage error untuk
evaluasi hasil prediksi komoditas laut. Journal of Information System Vol.
5, No. 2, Hal: 250-255.

Nelson, C. R., and Siegel, A. F. 1987. Parsimonious modeling of yield curves.
Journal of Business, 60(4), 473—-489.

Nocedal, J., and Wright, S. J. 2006. Numerical Optimization (2nd ed.). New York:
Springer.

Nurwadono, P., and Yunianto, H. 2002. Pemodelan yield curve untuk pasar
obligasi di Indonesia. Bulletin of Monetary Economics and Banking, 5(2),
133-146.

Prasetyo, A., 2012. Estimasi Kurva Imbal Hasil Obligasi Pemerintah Indonesia
dengan Pendekatan Nelson-Siegel. Jurnal Riset Manajemen dan Akuntansi,
2(1), pp. 45-58.

Rahardjo, S. 2003. Panduan Investasi Obligasi. Gramedia : Jakarta.

Rodriguez-Diaz, V., Montafio Moreno, J. J., Palmer Pol, A. L., Sesé¢ Abad, A., and
Cajal Blasco, B. 2013. Using the R-MAPE index as a resistant measure of
forecast accuracy. Psicothema, Vol. 25, No. 1, Hal: 123-129.

Svensson, L. E. O. 1994. Estimating and interpreting forward interest rates:
Sweden 1992-1994. IMF Working Paper No. 94/114. International
Monetary Fund.

Tandelilin, E., 2010. Portofolio dan Investasi: Teori dan Aplikasi (Edisi 1).
Yogyakarta: Kanisius.

56



