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Riwayat Pendidikan :

S1 Statistika - Universitas Gadjah Mada (2014)

Judul Skripsi: Penentuan harga Obligasi Bencana Alam Gempa Bumi dengan Distribusi Nilai
Ekstremum Rampat dan Suku Bunga Cox-Ingersoll Ross (CIR)

 

S2 Matematika - Universitas Gadjah Mada (2018) [Beasiswa PMDSU
Kemenristekdikti Batch II]

Judul Tesis: Penggunaan Penduga Beta Robust dalam Pengoptimuman Portofolio Model Indeks
Tunggal

Keahlian :

Statistika Terapan, Matematika Finansial, Statistika Pendidikan, Biostatistika, Pemrograman R

Bidang Pendidikan :

Mata Kuliah yang (Pernah) Diampu:

1. Sejarah dan Etika Statistika (Gasal/2019-2023)

2. Rancangan Percobaan (Gasal/2019-2020)

3. Analisis Runtun Waktu (Genap/2019-2023, Gasal 2021-2023)

4. Komputasi Statistika (Genap/2019-2023, Gasal 2021-2023)

5. Algoritma dan Pemrograman (Genap/2019)
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6. Algoritma dan Pemrograman Statistika (Genap/2019-2023)

7. Biostatistika Terapan (Gasal/2020-2023)

8. Simulasi Statistik (Gasal/2020-2023)

9. Ekonometrika (Gasal/2020-2021)

10. Statistik Spasial (Genap/2020,2022-2023)

11. Pemodelan Risiko (Genap/2020-2022)

12. Machine Learning Statistika (Genap/2020-2021, Gasal/2022-2023)

13. Teori Antrian (Gasal/2021, Genap/2021-2022)

14. Optimisasi Statistika (Gasal/2021-2023)

15. Statistika Nonparametrik (Genap/2021-2023)

16. Big Data (Genap/2021-2022)

17. Asuransi Jiwa (Genap/2023)

18. Proses Stokastik (Genap/2023)

19. Matematika Teknik (Gasal/2022-2023)

 

Bidang Penelitian :

I. JOURNAL ARTICLES 

Setiawan, E.P., Sukoco, H., Harini, L. 2021. Simulasi Penerapan Teori Antrian dalam Pembatasan●

Pengunjung Objek Wisata [Simulation of Queuing Theory Application for Managing the Number of
Tourism Visitor]. Barekeng: Jurnal ilmu Matematika dan Terapan. 15(4), 719-726.

https://ojs3.unpatti.ac.id/index.php/barekeng/article/view/4061

Setiawan, E.P., Sukoco, H. 2021. Exploring First Year University Students’ Statistical Literacy: a●

Case on Describing and Visualizing Data. Journal on Mathematics Education. 12(3), 427-448.

https://ejournal.unsri.ac.id/index.php/jme/article/view/13202

Setiawan, E.P. 2021. Literasi Statistika dalam Kurikulum Sekolah Dasar (SD) 2004- 2020: Tinjauan●

Historis dan Pengembangannya [Statistical Literacy in the Primary School Curricula 2004-2020:
Historical Study and Its Development] Jurnal Pendidikan dan Kebudayaan 6(1), 1-20.

https://jurnaldikbud.kemdikbud.go.id/index.php/jpnk/article/view/1915
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Kismiantini, Setiawan, E.P., Pierewan, A.C., Montesinos-López, O.A. 2021. Growth mindset, school●

context, and mathematics achievement in Indonesia: a multilevel model. Journal on Mathematics
Education. 12(2), 279-294.

https://ejournal.unsri.ac.id/index.php/jme/issue/view/1182

Kismiantini, Montesinos-López, O.A., Crossa, J., Setiawan, E.P., Wutsqa, D.U. 2021. Prediction of●

count phenotypes using high-resolution images and genomic data. G3 Genes, Genomes Genetics.
11(2), jkab035.

https://academic.oup.com/g3journal/article/11/2/jkab035/6129104?login=true

Setiawan, E.P., Rosadi, D. 2020. Portfolio optimization with cardinality constraint based on●

expected shortfall. International Journal on Computing Science and Mathematics. 12(3), 262-273.

https://www.inderscience.com/info/inarticle.php?artid=111707

Setiawan, E.P. 2020. Introducing statistical inference to senior high school students: a textbook●

analysis. Journal of Physics: Conference Series. 1663. 012014.

https://iopscience.iop.org/article/10.1088/1742-6596/1663/1/012014/pdf

Setiawan, E.P. 2020. Comparing bio-inspired heuristic algorithm for the mean-CVaR Portfolio●

Optimization. Journal of Physics: Conference Series. 1581. 012014.

https://iopscience.iop.org/article/10.1088/1742-6596/1581/1/012014/pdf

Rosadi, D., Setiawan, E.P., Templ, M., Filzmoser, P. 2020. Robust covariance estimator for mean-●

variance portfolio optimization with transaction lots. Operations Research Perspectives. 7. 100154.

https://www.sciencedirect.com/science/article/pii/S2214716020300440

Setiawan, E.P. 2020. Analisis potensi dan risiko investasi cryptocurrency di Indonesia [Analysis of●

benefit and risk of cryptocurrency investment in Indonesia]. Jurnal Manajemen Teknologi. 19(2).
130-144.

https://journal.sbm.itb.ac.id/index.php/mantek/article/view/3606/pdf_95

Setiawan, E.P. 2020. Pengaruh pemilihan indeks pasar dalam pembentukan portofolio model●

indeks tunggal [Effect of choosing market index on single index model portfolio optimization].
Jurnal Akuntansi Keuangan. 8(1). 1-10.

https://ojs.unimal.ac.id/index.php/jak/article/view/2243/1534

Setiawan, E.P. 2019. Analisis muatan literasi statistika dalam buku teks matematika Kurikulum●

2013 [Analysis of statistical literacy content in Mathematical textbooks according to the 2013
curriculum]. Pythagoras. 14(2). 163-177.

https://journal.uny.ac.id/index.php/pythagoras/article/view/28558/pdf
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Setiawan, E.P., Rosadi, D. 2019. Model pengoptimuman portofolio mean-variance dan●

perkembangan praktisnya [Mean-variance portfolio optimization model and its practical
development]. Jurnal Optimasi Sistem Industri. 18(1), 25-36.

http://josi.ft.unand.ac.id/index.php/josi/article/view/259/195

Ismurjanti, Setiawan, E.P. 2019. Analisis kepuasan-kepentingan dalam pengadaan bahan pustaka●

di perpustakaan sekolah [Importance-performance analysis on book procurement in school library].
Baca: Jurnal Dokumentasi dan Informasi. 40(1), 97-112.

https://jurnalbaca.pdii.lipi.go.id/index.php/baca/article/viewFile/407/296

Setiawan, E.P., Ismurjanti. 2018. Penggunaan Internet sebagai sumber informasi dalam●

penyusunan karya ilmiah Siswa SMA Negeri 8 Yogyakarta [Internet as a source for information in
writing scientific articles by student of SMA Negeri 8 Yogyakarta]. Jurnal Kajian Informasi &
Perpustakaan. 6(2). 169-182.

http://jurnal.unpad.ac.id/jkip/article/download/18590/9178

Prihantoro, S.S., Widyana, R., Setiawan, E.P. 2018. Learner motivation in esl learning strategies●

and gender role. LLT Journal: A Journal on Language and Language Teaching. 21 (1), 1-10

https://e-journal.usd.ac.id/index.php/LLT/article/view/825/pdf

Setiawan, E.P., Ismurjanti. 2018.  Tabel Pokok Bahasan sebagai Alat Bantu Pencarian Buku●

Pelajaran di Perpustakaan Sekolah Menengah Atas [Main topic table as a tool to searching school
textbooks in secondary school library]. Tik Ilmeu: Jurnal Ilmu Perpustakaan dan Informasi. 2(2).
151-168.

http://journal.iaincurup.ac.id/index.php/TI/article/download/558/401

Setiawan, E.P., Rosadi, D. 2017. Pengoptimuman Portofolio dengan Kendala Karakteristik●

Perusahaan Emiten [Portfolio optimization constrained by the characteristics of stock issuer
company]. Jurnal Teknik Industri. 19(2). 92-103.

http://jurnalindustri.petra.ac.id/index.php/ind/article/download/20337/19362

Setiawan, E.P., Rosadi, D. 2017. Solving portfolio selection problems with minimum transaction●

lots based on conditional-value-at-risk. IOP Conference Series: Materials Science and Engineering,
166(1). 012005.

https://iopscience.iop.org/article/10.1088/1757-899X/166/1/012005/pdf

Gunardi, Setiawan, E.P. 2014. Valuation of Indonesian Catastrophic Earthquake Bonds with●

Generalized Extreme Value (GEV) Distribution and Cox-Ingersoll-Ross (CIR) Interest Rate Model.
AIP Conference Proceedings. 1692(2). 020024.

https://aip.scitation.org/doi/abs/10.1063/1.4936452
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II. PARTICIPATION AT CONFERENCES

Kismiantini, Setiawan E.P., Setiawan, A., Albarr, H. 2020. Application of multivariate regression●

analysis for assessing the relationship of students’ backgrounds to students’ achievements. The 4th

International Seminar of Innovation on Mathematics and Mathematics Education. Yogyakarta
(Indonesia), October 8th.
Setiawan, E.P., Sukoco, H. 2020. Statistical literacy of first-year college students: a snapshot. The●

4th International Seminar of Innovation on Mathematics and Mathematics Education. Yogyakarta
(Indonesia), October 8th.
Kismiantini, Setiawan, E.P. 2020. A multilevel modelling of growth mindset relation to mathematics●

student achievement. The 7th International Conference on Research, Implementation, and
Education of Mathematics and Science. Yogyakarta (Indonesia), September 25th – 26th.
Setiawan, E.P., Sukoco, H. 2020. How statistical literacy developed through tasks: an analysis of●

Indonesian senior secondary school mathematics textbooks. The 7th International Conference on
Research, Implementation, and Education of Mathematics and Science. Yogyakarta (Indonesia),
September 25th – 26th.
Setiawan, E.P., Rosadi, D. 2017. Robust Single-index model with adjusted beta: a case study in●

Indonesia Stock Exchange. The 2nd International Statistical Institute-Regional Statistics Conference
(ISI-RSC). Bali (Indonesia), March 23rd – 25th.

 

III. THESES

Master theses:

Setiawan, E.P. 2018. Penggunaan penduga beta robust dalam pengoptimuman portofolio model
indeks tunggal [Usage of robust beta estimator for the single-index portfolio optimization model].
Universitas Gadjah Mada, Indonesia.

 

Bachelor theses:

Setiawan, E.P. 2014. Penentuan harga obligasi bencana alam gempa bumi dengan sebaran nilai
ekstremum rampat dan model suku bunga Cox-Ingersoll-Ross (CIR) [Valuation of catastrophe
earthquake bond using generalized extreme value distribution and Cox-Ingersoll-Ross (CIR) interest
rate model]. Universitas Gadjah Mada, Indonesia.

 

Abstrak serta file penelitian dapat dilihat di akun Researchgate

https://www.researchgate.net/profile/Ezra_Setiawan

dan akun ORCiD

https://orcid.org/0000-0002-8869-6799
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