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Fourier, J. (1822). Théorie analytique de la chaleur. Firmin Didot Pre et Fils. Paris

Gubu, L., Rosadi, D., & Abdurakhman, A. (2021). Pembentukan portofolio saham

menggunakan klastering time series K-Medoid dengan ukuran jarak dynamic time

warping. Jurnal Aplikasi Statistika & Komputasi Statistik, 13(2), 35-46.



126

Hitzer, E. (2007). Quaternion Fourier transform on quaternion fields and

generalizations. Advances in Applied Clifford Algebras, 17(13), 497-517.

Hitzer, E. (2016). The quaternion domain Fourier transform and its properties.

Advances in Clifford Algebras, 26(3), 969-984.

Hitzer, E. (2017). Quaternionic Wiener-Khinchine theorems and spectral

representation of convolution with steerable two-sided quaternion Fourier

transform. Advances in Applied Clifford Algebras, 27(2), 1313-1328.

Kurbatsky, V., Sidorov, D., Vadim Spiryaev, & Tomin, N. (2014). Forecasting

nonstationary time series based on Hilbert-Huang transform and machine learning.

Automation and Remote Control, 75(5), 922-934.

Machado, J. T., Duarte, F. B., & Duarte, G. M. (2010). Analysis of financial data

series using fractional Fourier transform and multidimensional scaling. Nonlinear

Dynamics, 65(3), 235-245.

Markowitz, H. (1952). Portfolio selection. The Journal of Finance, 7(1), 77-91.

Michaud, R. O. (1989). The Markowitz optimization enigma: is ”optimized” optimal?.

Financial Analysts Journal, 45(1), 31-42.

Morais, J. P., Georgiev, S., & Sprossig, W. (2014). Real Quaternionic Calculus

Handbook. Birkhauser.

Murwani, S. (2023, September 1). Ingin Cepat Kaya,

Gen Z Pilih Investasi Berisiko Tinggi. Tirto.id.

https://tirto.id/ingin-cepat-kaya-gen-z-pilih-investasi-berisiko-tinggi-gPtZ

Nevrla, M. (2016). Fourier Methods in Finance.

Nurwahidah. (2021). Quadratic Programming: An Optimization Tool For Building

Global Minimum Variance Portfolio With No Short Sale. Barekeng: Jurnal Ilmu

Matematika dan Terapan, 15(2), 305-314.

Onanaye, A. S., & Agbolamagbin, P. O. (2016). Quadratic programming as an

optimization tool for portfolio management. International Journal of Mathematics

and Computer Application Research, 6(2), 16-32.



127

Park, J. (2020). Clustering Approaches for Global Minimum Variance Portfolio.

Puckovs, A., & Matvejevs, A. (2014). Stock Market Structural Changes Discovering

Helical Structure of Volatility Wave Fourier Image. Information Technology and

Management Science, 17(1), 98-105.

Rusdin, Bahri, M., & Haryanto, L. (2013). Fourier Transform and their properties

in L1(R) and L2(R). Bagian Matematika Terapan, Fakultas Matematika dan Ilmu

Pengetahuan Alam, Universitas Hasanuddin.

Song, D., Baek, A. M. C., & Kim, N. (2021). Forecasting Stock Market Indices Using

Padding-Based Fourier Transform Denoising and Time Series Deep Learning

Models. IEEE Access, 9, 83786-83796.

Sugitomo, S., & Maeta, K. (2020). Quaternion valued risk diversification. Entropy,

22(4), 390.

Surjantoro, D., Haryono, E., Santosa, A., & Yuliharto, D. (2023, August

14). Siaran Pers Bersama: Like It Mendorong Literasi dan Investasi

Keuangan Generasi Muda Pelaku Usaha. Otoritas Jasa Keuangan.

https://ojk.go.id/id/berita-dan-kegiatan/siaran-pers/Pages/Like-It-Mendorong-Literasi

-dan-Investasi-Keuangan-Generasi-Muda-Pelaku-Usaha.aspx

Taboga, M. (2021). Joint characteristic function. Lectures on Probability

Theory and Mathematical Statistics; Kindle Direct Publishing.

https://www.statlect.com/fundamentals-of-probability/joint-characteristic-function.

Tandeililin, E. (2001). Analisis Investasi dan Manajemen Portofolio (1st ed.). BPFE

Yogyakarta.

Uchiyama, Y., Kadoya, T., & Nakagawa, K. (2019). Complex valued risk

diversification. Entropy, 21(2), 119.

Utami, M. P., Saepudin, D., & Rohmawati, A. A. (2019). Pengaruh teknik clustering

harga saham dalam manajemen portofolio . E-Proceeding of Engineering, 6(1),

2491-2509.

Wu, D., Wang, X., & Wu, S. (2022). Construction of stock portfolios based on k-means

clustering of continuous trend features. Knowledge-Based Systems, 252.



128

Yang, L., Couillet, R., & McKay, M. R. (2015). A Robust Statistics Approach to

Minimum Variance Portfolio Optimization. IEEE Transactions on Signal Processing,

63(24), 6684-6697


