Valuasi Harga Opsi Tipe Eropa Menggunakan Ekspansi Gram-Charlier dan Implied Volatility dengan
Pembayaran Dividen
NANDA AZZANINA, Dr. Abdurakhman, S.Si., M.Si.

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Abdurakhman, 2014, Materi Kuliah Opsi dan Manajemen Keuangan, Program Stu-
di Statistika FMIPA UGM, Yogyakarta.

Andriyani, I.LR., 2014, Penentuan Nilai Opsi Saham Tipe Eropa dengan Pembagian
Dividen Menggunakan Constant Elasticity of Variance (CEV), Skripsi, Fakultas
Matematika dan Ilmu Pengetahuan Alam, Universitas Negeri Yogyakarta, Yo-

gyakarta.
Atmaja, L. S., 2003, Manajemen Keuangan, Andi Offset, Yogyakarta.

Bain, L. dan Engelhardt, M., 1992, Introduction to Probability and Mathematical

Statistics, Second Edition, Duxbury Press, California.

Black, F. dan Scholes, M., 1973, The Pricing of Option and Corporate Liabilities,
Journal of Political Economy, 81, pp.637-654.

Chapra, S.C. dan Canale, R.P., 2015, Numerical Methods for Engineers, Seventh
Edition, McGraw-Hill Education, New York.

Corrado, C. J., dan Su, T., 1996, Skewness and Kurtosis in S&P 500 Index Returns
Implied by Option Prices, The Journal of Financial Research, 19, pp.175-192.

Higham, D. J., 2004, An Introduction to Financial Option Valuation, Cambridge

University Press, New York.

Hull, J. C., 2015, Options, Futures, and Other Derivatives, Ninth Edition, Pearson

Education Inc, New Jersey.

Husnan, S., 2005, Dasar-dasar Teori Portofolio dan Analisis Sekuritas, Edisi Ke-
empat, UPP STIM YKPN, Yogyakarta.

Jarrow, R. dan Rudd A., 1982, Approximate Option Valuation for Arbitrary Sto-

chastic Processes, Journal of Financial Economics, 10, pp.347-369.

79



Valuasi Harga Opsi Tipe Eropa Menggunakan Ekspansi Gram-Charlier dan Implied Volatility dengan
Pembayaran Dividen
NANDA AZZANINA, Dr. Abdurakhman, S.Si., M.Si.

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA
80

Jondeau, E. dan Rockinger, M., 2001, Gram-Charlier Densities, Journal of Econo-
mic Dynamics & Control, 25, pp.1457-1483.

Junghenn, H. D., 2019, An Introduces to Financial Mathematics, Second Edition,
CRC Press, USA.

Jurczenko, E. dan Maillet, B., 2006, Multi-moment Asset Allocation and Pricing
Models, John Wiley & Sons Ltd.

Khan, K., Zhao, H., Zhang, H., Yang, H., Shah, M.H., dan Jahanger, A., 2020,
The Impact of COVID-19 Pandemic on Stock Markets:An Empirical Analysis of
World Major Stock Indices, Journal of Asian Finance, Economics and Business,

7, pp-463-474.

Lehar, A., Scheicher, M., dan Schittenkopf, C., 2002, Garch vs Stochastic Volatili-
ty: Option Pricing and Risk Management, Journal of Banking and Finance, 26,
pp-323-345.

Lin, S.H., Huang, H.H., dan L1, S.H., 2015, Option Pricing Under Truncated Gram-
Charlier Expansion, North American Journal of Economics and Finance, 32,

pp.77-97.
Luenberger, D. G., 1998, Investment Science, Oxford University Press, New York.

Madan, D. dan Milne, F., 1994, Contingents Claims Valued and Hedged by Pricing

and Investing in a Basis, Mathematical Finance, 4, pp.223-245.

Mauliddin, 2012, Pemanfaatan Ekspansi Gram-Charlier pada Penentuan Harga
Opsi, Tesis, Fakultas Matematika dan [lmu Pengetahuan Alam, Institut Tekno-

logi Bandung, Bandung.

Orlando, G. dan Taglialatela, G., 2017, A Review on Implied Volatility Calculation,
Journal of Computational and Application Mathematics, 320, pp.202-220.

Poularikas, A.D., 1999, The Handbook of Formulas and Tables for Signal Proces-
sing, CRC Press LLC, USA.



Valuasi Harga Opsi Tipe Eropa Menggunakan Ekspansi Gram-Charlier dan Implied Volatility dengan
Pembayaran Dividen
NANDA AZZANINA, Dr. Abdurakhman, S.Si., M.Si.

Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA a1

Rana, U. S. dan Ahmad, A., 2012, Numerical Solution of European Call Option
with Dividends and Variable Volatility, Applied Mathematics and Computation,
218, pp.6242-6250.

Rosadi, D., 2012, Diktat Kuliah Manajemen Resiko Kuantitatif, Program Studi Sta-
tistika FMIPA UGM, Yogyakarta.

Ruey, S. T., 2010, Analysis of Financial Time Series, Third Edition, John Wiley &
Sons, USA.

Sharpe, W. F., Alexander, G. J., dan Bailey, J. V., 1998, Investments, Sixth Edition,
Prentice Hall, Inc., USA.

Sheskin, D. J., 2011, Parametric and Nonparametric Statistical Procedures, Fifth
Edition, CRC Press, USA.

Subanar, 2013, Statistika Matematika, Graha Ilmu, Yogyakarta.

Taylor, H. M. dan Karlin, S., 1998, An Introduction to Stochastic Modeling, Third
Edition, Academic Press, USA.

Whaley, R. E., 1981, Valuation of American Call Option on Dividend-Paying
Stocks, Journal of Financial Economics, 10, pp.29-58.

Wildani, Z., 2016, Penentuan Harga Opsi Beli Tipe Eropa Menggunakan Ekspan-
si Gram-Charlier, Skripsi, Fakultas Matematika dan Ilmu Pengetahuan Alam,

Universitas Gadjah Mada, Yogyakarta.

Wilmott, P., 2007, Introduces Quantitative Finance, Second Edition, John Wiley &
Sons, USA.

World Health Organization, 2020, WHO Director-Generals opening remarks at the
media briefing on COVID-19 11 March 2020, https://www.who.int/director-
general/speeches/detail/who-director-general-s-opening-remarks-at-the-media-

briefing-on-covid-19—11-march-2020, diakses tanggal 18 Januari 2022.



Valuasi Harga Opsi Tipe Eropa Menggunakan Ekspansi Gram-Charlier dan Implied Volatility dengan
Pembayaran Dividen

NANDA AZZANINA, Dr. Abdurakhman, S.Si., M.Si.

UNIVERSITAS Universitas Gadjah Mada, 2022 | Diunduh dari http://etd.repository.ugm.ac.id/
GADJAH MADA

82

Xiu, D., 2014, Hermite Polynomial Based Expansion of European Option Prices,
Journal of Econometrics, 179, pp.158-177.



	DAFTAR PUSTAKA

