
 

54 

 

DAFTAR PUSTAKA 

 

Aitken, W. H., 1994, A Problem Solving Approach to Pension Funding and 

Valuation Second Edition, Winsted, ACTEX Publications. 

Artika, S., 2020, Penentuan Premi Asuransi Jiwa Berjangka 5 Tahun 

Menggunakan Model Vasicek dan Model Cox-Ingersoll-Ross (CIR), 

Statmat, Jurnal Statistika dan Matematika, 2(2), 103-114 

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

Statistics Second Edition, Duxbury Press, California. 

Cox, J. C., Jonathan E. Ingersoll, and Stephen A. Ross., 1985, A Theory of the Term 

Structure of Interest Rates, Econometrica, 53, N2 385-406.  

Klimko, L.A. dan Nelson, P.I., 1978, On Conditional Least Squares Estimation for 

Stochastic Processes, The Annals of Statistics, 3(6), 629-642. 

Ross, S. M., 2014, Introduction to Probability Models, 11th Edition, Academic 

Press. 

Shreve, S.E., 2004, Stochastic Calculus for Finance II: Continuous-Time Models, 

Springer. USA. 

Syahrini, I., Alfira, M., Nurmaulidar, & Mulidi, I., 2019, Aplikasi Metode Entry 

Age Normal dan Projected Unit Credit Iuran Normal Dan Kewajiba 

Aktuaria Pada Dana Pansiun PNS, Journal of Data Analysis, 2(1), 43-52. 

Vasicek, O., 1977, An Equilibrium Characterization of the Term Structure, Journal 

of Financial Economics, 5(2), 177-188. 

Perbandingan Iuran Normal Pensiun Metode Entry Age Normal dan Projected Unit Credit Dengan
Suku
Bunga CIR (Cox Ingersoll Ross)
TYAS DWI NURTA MARWINDA, Drs. Danardono, M.P.H., Ph.D.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/


