1]

DAFTAR PUSTAKA

Ardiansyah, J. 2015. Pengaruh Nilai Tukar Euro dan Yuan Terhadap In-
deks JII, Indeks PEFINDO 25 Dan Indeks IDX 30 Di Bursa Efek Indone-

sia. Jurnal Studi Manajemen Dan Bisnis. 2: 176-187

Bain, L.J and M. Engelhardt. 1992. Introduction To Probability and Ma-

thematical Statistics. Second Edition. Duxburry Press, California

Bodie, Z., A. Kane and A.J. Marcus. 2011. Investment 9™ edition.

Mec.Graw-Hill, New York

Brigham, E.F dan Houston. 2006. Fundamental of Financial Management:
Dasar-Dasar Manajemen Keuangan. Edisi Kesepuluh. Salemba Empat,

Jakarta

Elton, E.J., S.J. Brown., M.J. Gruber and W.N. Goetzmann. 2014. Mo-
dern Portfolio Theory and Investment Analysis 9" edition. Wiley, New

York

Fama, E. F., dan French, K.R. 1995. Size and Book to Market Factors in

FEarnings and Return. The Journal of Finance. 50: 131 - 155

Garini, R.A dan S.Sunendiari. 2021. Aplikasi Pembentukan Portofolio Op-

timal Menggunakan Model Indeks Tunggal pada Data Harga Saham In-

105



[10]

[11]

[12]

[13]

[14]

[15]

deks LQ45 (Studi pada Periode Oktober 2013 - Juni 2020). Jurnal Pro-

siding Statistika. 7: 192 - 201

Gurajati, D.N. 2004. Basic Econometrics. 4 ed. The McGraw-Hill Com-

panies

Hanafi, M. 2004. Manajemen Keuangan. BPFE, Yogyakarta

Hardianto, D. dan Suherman. 2009. Pengujian Fama-French Three Factor

Model di Indonesia. Jurnal Keuangan dan Perbankan. 13: 198 - 208

Hartono, J. 2013. Teori Portofolio dan Analisis Investasi. Edisi Kedelapan.

BPFE-Yogyakarta, Yogyakarta

Liani, M. 2017. Analysis of The Comparison Among Efficient Stocks That
Form Portfolio Using Capital Asset Pricing Model (CAPM) and Fama-
French Three Factor Model (Case Study On Kompas 100 Companies From

2013 - 2015). e-ISSN. 2: 76 - 89

Montgomery, D.C., Peck, E.A., Vining, G.G. 2012. Introduction to Linear

Regression Analysis. Fifth Edition. John Wiley & Sons, Canada

Pratikno, A.S., A.A. Prastiwi dan S. Ramahwati. 2020. Peluang, Peubah
Acak Diskrit, dan Sebaran Peluang Peubah Acak Diskrit. OSF Preprints.

03(03) : 7- 10

Rawlings, J.O., Pantula, S.G., Dickey, D.A. 1989. Applied Regression

Analysis : A Research Tool. 2 ed. Springer, USA

106



[16]

[17]

[18]

[19]

[20]

[21]

22]

Rodoni, A. dan H. Ali. 2014. Manajemen Keuangan Modern. Mitra Wa-

cana Media, Jakarta

Ross, S.M. 2011. An Elementary Introduction to Mathematical Finance.

Third Edition. Cambridge University Press, New York

Shapiro, S.S. and Wilk, M.B. 1965. An Analysis of Variance Test for

Normality(Complete Samples). Biometrika. 52: 591-611

Sudiyanto, B. dan M. Irsad. 2016. Menguji Model Tiga Faktor Fama dan
French dalam Mempengaruhi Return Saham Studi pada Saham LQ45 di

Bursa Efek Indonesia. ISSN. 18: 126 - 136

Tandeilin, E. 2010. Portofolio dan Investasi. Kanisius, Yogyakarta

Walpole, R.E., Raymond, H.M., Sharon, .M., dan Keying Y. 2007. Pro-
bability and Statistic for Enginners and Statistics. Eighth Edition. Prentice

Hall, New York

Yolita dan S. Fauzi. 2014. Analisis Stock Returns Perusahaan Perbankan
Pada Jakarta Composite Index Menggunakan Fama-French Three Factor

Model. Jurnal Universitas Sumatera Utara. 2: 700 - 715

Zulhawati dan I. Rofiqoh. 2014. Dasar-Dasar Manajemen Keuangan. Uni-

versitas Teknologi Yogyakarta, Yogyakarta

107



	DAFTAR PUSTAKA
	LAMPIRAN

