DAFTAR PUTAKA

Bouchad, J.P. & Potter, M. (2001). Theory Of Financial Risk from Statistical
Physics To Rik Management. United Kingdom: Cambridge University
Press.

Candelon, B. dkk. (2008). Backtesting Value-at-Risk: A GGM Duation Based
test working paper. Maastricht University.

Cornish, E. A. & Fisher, E. A. (1937). Cornish-Fisher Expantion.

Jaschke, S. R. (2001). The-Cornish-Fisher-Expansion in the Context of Delta-
Gamma-Normal Approximations. Berlin Jerman: WeierstraB-Institut fr
Angewandte analysis und Stochastik.

Jogiyanto. (2003). Teori Portfolio dan Analsi Investasi. Yogyakarta: BPFE.

Jorion, P. (2002). Value At Risk:The New Benchmark of Managing Financial
Risk. Secnd Edition. Siangapura: Mc grow Hill,Inc.

Kertonegoro, S. (1995). Analisa dan Manajemen Investasi. Jakarta: Widya Press.

Situngkir, H., dkk. (2006b). Value At Risk yang Memperhaikan Sifat Statistika
Distribusi Return. Bandung: Bandung Fe Intitute.

Suarez, F, dkk. Basel Il : Capital Requirement for Equity Invesment Portfolio.
Katholieke Universiteit Leuven: Faculty of Economics and Applied
Economics.

Sudjana. (2005). Metode Statistika. Edisi enam. Bandung: Tarsito.

Sunaryo, T. (2007). Manajemen Risiko Finansial. Jakarta: Salemba Empat.

Thian, L. H. (2001). Panduan Berinvestasi Saham. PT. Jakarta: Elex Medi A
Komputindo

Yuhan, R. J. (2013). Value at Risk Portopolio Menggunakan Pendekatan
Distribusi Normal dan Ekspansi Cornish-Fisher, Jurnal : Aplikasi
Statistika & Komputasi Statistik. HIm.1-22.

29

Laras Fajar Andini, 2017
VALUE AT RISK (VaR) PORTFOLIO DENGAN PENDEKATAN EKSPANSI CORNISH-FISHER
Universitas Pendidikan Indonesia| repository.upi.edu | perpustakaan.upi.edu



