
Jurnal Tugas Akhir Fakultas Informatika  Januari-2023 

  23 

Daftar Pustaka 

[1] Markowitz, H. (1952). Portfolio selection. Journal of Finance, 3 (1), 77–91 . 

[2] Brown, D. P., & Jennings, R. H. (1989). On technical analysis. The Review of Financial Studies, 2(4), 

527-551. 

[3] Suad Husnan, Dasar-Dasar Teori Portofolio, Analisis Sekuritas Edisi 5. Yogyakarta: UPP STIM YKPN, 

2015. 

[4] Capinki, M., Zastawniak, T. (2003). Mathematics for Finance : An Introduction to Financial Engineering. 

London: Springer. 

[5] Srinandari, P. R. Y.,, Wiagustini, N. L. P. (2019). Kinerja Portofolio Saham Berdasarkan Strategi 

Investasi Momentum Pada Indeks Kompas100. E-Jurnal Manajemen Universitas Udayana, 8(9), 5488 

[6] Guo, S., Gu, J. W., Ching, W. K. (2021). Adaptive online portfolio selection with transaction costs. 

European Journal of Operational Research, 295(3), 1074-1086. 

[7] Li, B., & Hoi, S. C. (2014). Online portfolio selection: A survey. ACM Computing Surveys (CSUR), 

46(3), 1-36. 

[8] Tan, G. S., Kelly, P., Kim, J., & Wartell, R. M. (1991). Comparison of cAMP receptor protein (CRP) 

and a cAMP-independent form of CRP by Raman spectroscopy and DNA binding. Biochemistry, 30(20), 

5076-5080. 

[9] Helmbold, D. P., Schapire, R. E., Singer, Y., & Warmuth, M. K. (1998). On‐line portfolio selection using 

multiplicative updates. Mathematical Finance, 8(4), 325-347. 

[10] Agarwal, A., Hazan, E., Kale, S., & Schapire, R. E. (2006, June). Algorithms for portfolio management 

based on the newton method. In Proceedings of the 23rd international conference on Machine 

learning (pp. 9-16). 

[11] Gaivoronski, A. A., & Stella, F. (2003). On-line portfolio selection using stochastic programming. 

Journal of Economic Dynamics and Control, 27(6), 1013-1043. 

[12] Thrun, S., Saul, L., & Schölkopf, B. (2004, June). Advances in Neural Information Processing Systems 

16. In Proceedings of the 2003 Conference. illustrated edition. London, England: The MIT Press (pp. 

47-110). 

[13] Li, B., Zhao, P., Hoi, S. C., & Gopalkrishnan, V. (2012). PAMR: Passive aggressive mean reversion 

strategy for portfolio selection. Machine learning, 87(2), 221-258. 

[14] Li, B., Hoi, S. C., Zhao, P., & Gopalkrishnan, V. (2013). Confidence weighted mean reversion strategy 

for online portfolio selection. ACM Transactions on Knowledge Discovery from Data (TKDD), 7(1), 1-

38. 

[15] Huang, D., Zhou, J., Li, B., Hoi, S. C., & Zhou, S. (2016). Robust median reversion strategy for online 

portfolio selection. IEEE Transactions on Knowledge and Data Engineering, 28(9), 2480-2493. 

[16] Györfi, L., Lugosi, G., & Udina, F. (2006). Nonparametric kernel‐based sequential investment 

strategies. Mathematical Finance: An International Journal of Mathematics, Statistics and Financial 

Economics, 16(2), 337-357. 

[17] Györfi, L., Udina, F., & Walk, H. (2008). Experiments on universal portfolio selection using data from 

real markets. 

[18] Vovk, V., & Watkins, C. (1998, July). Universal portfolio selection. In Proceedings of the eleventh 

annual conference on Computational learning theory (pp. 12-23). 



Jurnal Tugas Akhir Fakultas Informatika  Januari-2023 

  24 

[19] Das, P., & Banerjee, A. (2011, August). Meta optimization and its application to portfolio selection. 

In Proceedings of the 17th ACM SIGKDD international conference on Knowledge discovery and data 

mining (pp. 1163-1171). 

[20] Hazan, E., & Seshadhri, C. (2009, June). Efficient learning algorithms for changing environments. 

In Proceedings of the 26th annual international conference on machine learning (pp. 393-400). 

[21] Li, B., Hoi, S. C., Sahoo, D.,, Liu, Z. Y. (2015). Moving average reversion strategy for on-line portfolio 

selection. Artificial Intelligence, 222, 104-123. 

[22] F. R. Johnston, J. E. Boyland, M. Meadows, and E. Shale, “Some properties of a simple moving average 

when applied to forecasting a time series,” J. Oper. Res. Soc., vol. 50, no. 12, pp. 1267–1271, 1999, doi: 

10.1057/palgrave.jors.2600823 

[23] Brandel, S. (2017). Markov Regime Switching Model Implementation to the Stockholm Stock Market, 

Comparison with Equal Weight Portfolio. 

[24] Iorio, C., Frasso, G., D’Ambrosio, A.,, Siciliano, R. (2018). A P-spline based clustering approach for 

portfolio selection. Expert Systems with Applications, 95, 88-103. 

 


