[1]
[2]

[3]

[4]

[5]

[6]

[7]

[8]

[9]

[10]

[11]

[12]

DAFTAR PUSTAKA

Abdul Halim, Analisis Investasi Edisi Kedua, Jakarta: Salemba Empat, 2005.

E. Tandelilin, Analisis Investasi dan Manajemen Portofolio Edisi Pertama,
Yogyakarta: BPFE Yogyakarta, 2001.

Fakhrudin Hendi, Istilah Pasar Modal A-Z, Jakarta: Alex Media Komputindo,
2008.

Auliyana Yanuar Annisa, ‘“Pemilihan Portofolio Saham Perbankan
Menggunakan WG Programming dan PWG Programming Atas Dasar Faktor-
Faktor Tambahan,” Skripsi, Departemen Matematika, FSM, UNDIP, 2018.

Pandji Anoraga & Piji Pakarti, Pengantar Pasar Modal, Jakarta: PT. Rineka
Cipta, 2006.

Jogiyanto, Teori Portofolio dan Analisis Investasi Edisi Ketujuh, Yogyakarta:
BPFE Yogyakarta, 2010.

Ahmad Kamarudin, Dasar-dasar Manajemen Investasi, Jakarta: Rineka Cipta,
1996.

Sunariyah, Pengantar Pengetahuan Pasar Modal, Yogyakarta : UPP AMP
YKPN, 2004.

Mohammad Samsul, Pasar Modal & Manajemen Portofolio Edisi Kedua,
Jakarta: Erlangga, 2006.

Eugene F. Brigham & Houston, Fundamental of Financial Management:
Dasar-Dasar Manajemen Keuangan Edisi 10, Jakarta: Salemba Empat, 2016.

Suad Husnan, Dasar-Dasar Teori Portofolio dan Analisis Sekuritas Edisi
Kedua, Yogyakarta: BPFE Yogyakarta, 1998.

T. Darmadji & M. H. Fakhrudin, Pasar Modal di Indonesia, Jakarta: Salemba
Empat, 2006.

112



[13]

[14]
[15]

[16]

[17]

[18]

[19]

[20]

[21]

Santoso Agus, Manajemen Keuangan Teori dan Aplikasi Edisi Keempat,
Yogyakarta: BPFE Yogyakarta, 2008.

Tryfino, Cara Cerdas Berinvetasi Saham. Jakarta: Transmedia Pusaka, 2001.
Siswanto, Operation Research Jilid I, Jakarta: Erlangga, 2007.

Sakawa, Nishizaki & Yano, Linear and Multiobjective Programming with
Fuzzy Stochastic Extensions, Springer, 2013.

Mehrdad Tamiz, Rania A. Azmi, & Dylan F. Jones, “On Selecting Portfolio
of International Mutual Funds Using Goal Programming with Extended
Factors”, European Journal of Operational Research, Vol. 226, 560-567,
2013.

Jaka Zgajnar and Stane Kavcic, “Weighted Goal Programming and Penalty
Functions: Whole-Farm Planning Approach Under Risk”, Paper prepared
presentation at the EAAE 2011 Congress.

Aziz Yulianto, “Optimasi Perencanaan Produksi Menggunakan Model De
Novo Programming dengan Pendekatan Min-max Goal Programming pada
Home Industri Krupuk Ranjang Ibu Lastri,” Skripsi, Departemen Teknik
Industri, Fakultas Teknik, Universitas Islam Negeri Sunan Kalijaga,
Yogyakarta, 2017.

Zheng-Yun Zhuang, Amine Hocine, “Meta Goal Programming Approach for
Solving Multi-Criteria De Novo Programming Problem”, European Jurnal of
Operational Research, 228-238, 2018.

Umarusman, Nurullah, “Min-max Goal Programming Approach For Solving
Multi-Objective De Novo Programming Problems”, International Jurnal of
Operational Research, Vol. 10, 92-99, 2013.

113



