
DAFTAR PUSTAKA

Anton, H. dan Rorres, C., 2013, Elementary Linear Algebra: Applications Version

(11th ed.), John Wiley Sons, Hoboken, New Jersey.

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

Statistics, Duxbury, California.

Booth, H. dan Tickle, L., 2008, Mortality modelling and forecasting: a review

of methods, Annals of Actuarial Science, 3(1–2), 3–43. https://doi.org/

10.1017/S1748499500000440

Brouhns, N., Denuit, M., dan Vermunt, J.K., 2002, A Poisson log-bilinear regres-

sion approach to the construction of projected lifetables, Insurance: Mathematics

and Economics, 31(3), 373–393.

Brown, R.L. dan McDaid, J., 2003, Factors affecting retirement mortality, Nor-

th American Actuarial Journal, 7(2), 24–43. https://doi.org/10.1080/

10920277.2003.10596083

Cairns, A. J. G., Blake, D., dan Dowd, K., 2006, A two-factor model for sto-

chastic mortality with parameter uncertainty: Theory and calibration, Journal

of Risk and Insurance, 73(4), 687–718. https://doi.org/10.1111/j.

1539-6975.2006.00189.x

Cairns, A.J.G., Blake, D., Dowd, K., Coughlan, G.D., Epstein, D., Ong, A., dan Ba-

levich, I., 2009, A quantitative comparison of stochastic mortality models using

data from England and Wales and the United States, North American Actuarial

Journal, 13(1), 1–35. https://doi.org/10.1080/10920277.2009.

10597538

Casella, G. dan Berger, R.L., 2002, Statistical Inference (2nd ed.), Duxbury Press.

67

Penerapan Model Renshaw-Haberman dalam framework dari keluarga Generalized Age Period
Cohort untuk
Estimasi Tingkat Mortalitas
OSA IGAM AHMADI, Drs. Danardono, MPH., Ph.D.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/

https://doi.org/10.1017/S1748499500000440
https://doi.org/10.1017/S1748499500000440
https://doi.org/10.1080/10920277.2003.10596083
https://doi.org/10.1080/10920277.2003.10596083
https://doi.org/10.1111/j.1539-6975.2006.00189.x
https://doi.org/10.1111/j.1539-6975.2006.00189.x
https://doi.org/10.1080/10920277.2009.10597538
https://doi.org/10.1080/10920277.2009.10597538


68

Durrett, R., 2019, Probability: Theory and Examples (5th ed.), Cambridge Univer-

sity Press.

Gompertz, B., 1825, On the nature of the function expressive of the law of hum-

an mortality, and on a new mode of determining the value of life contingenci-

es, Philosophical Transactions of the Royal Society of London, 115, 513–585.

https://doi.org/10.1098/rstl.1825.0026

Haberman, S. dan Renshaw, A., 2011, A comparative study of parametric morta-

lity projection models, Insurance: Mathematics and Economics, 48(1), 35–55.

https://doi.org/10.1016/j.insmatheco.2010.09.003

Hunt, A. dan Blake, D., 2015,On the Structure and Classification of Mortality Mo-

dels (DISCUSSION PAPER PI-1506), Pensions Institute, Cass Business School,

City University London, London, United Kingdom.

Hunt, A. dan Villegas, A.M., 2015, Robustness and convergence in the Lee–Carter

model with cohort effects, Insurance: Mathematics and Economics, 64, 186–202.

https://doi.org/10.1016/j.insmatheco.2015.05.004

Keyfitz, N. dan Caswell, H., 2005, Applied Mathematical Demography (3rd ed.),

Springer.

Kolmogorov, A.N., 1956, Foundations of the Theory of Probability, Chelsea Publi-

shing, New York.

Lawless, J.F., 2003, Statistical Models and Methods for Lifetime Data, Wiley Sons,

Inc., Hoboken, New Jersey.

Lee, R.D. dan Carter, L.R., 1992, Modeling and forecasting U.S. mortality, Jour-

nal of the American Statistical Association, 87(419), 659–671. http://www.

jstor.org/stable/2290201

Lee, E.T. dan Wang, J.W., 2003, Statistical Methods for Survival Data Analysis (3rd

ed.), John Wiley Sons, Hoboken, New Jersey.

Penerapan Model Renshaw-Haberman dalam framework dari keluarga Generalized Age Period
Cohort untuk
Estimasi Tingkat Mortalitas
OSA IGAM AHMADI, Drs. Danardono, MPH., Ph.D.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/

https://doi.org/10.1098/rstl.1825.0026
https://doi.org/10.1016/j.insmatheco.2010.09.003
https://doi.org/10.1016/j.insmatheco.2015.05.004
http://www.jstor.org/stable/2290201
http://www.jstor.org/stable/2290201


69

London, D., 1997, Survival Models and Their Estimation (3rd ed.), ACTEX, Win-

sted, Connecticut.

Makeham, W.M., 1860, On the law of mortality and the construction of annuity

tables, The Assurance Magazine and Journal of the Institute of Actuaries, 8(6),

301–310. https://doi.org/10.1017/S204616580000126X

Preston, S.H., Heuveline, P., dan Guillot, M., 2001, Demography: Measuring and

Modeling Population Processes, Blackwell Publishing, Malden, Massachusetts.

Rau, R., Soroko, E., Jasilionis, D., dan Vaupel, J.W., 2008, Continued redu-

ctions in mortality at advanced ages, Population and Development Review,

34(4), 747–768. https://doi.org/10.1111/j.1728-4457.2008.

00249.x

Renshaw, A.E. dan Haberman, S., 2006, A cohort-based extension to the

Lee–Carter model for mortality reduction factors, Insurance: Mathemati-

cs and Economics, 38(3), 556–570. https://doi.org/10.1016/j.

insmatheco.2005.12.001

Ross, S.M., 2014, Introduction to Probability and Statistics for Engineers and Sci-

entists (5th ed.), Academic Press, Elsevier, San Diego.

Shang, H. L. dan Haberman, S., 2018, Model confidence sets and forecast combina-

tion: An application to age-specific mortality, Genus, 74:19, Springer. https:

//doi.org/10.1186/s41118-018-0043-9

Scheick, J. T., 1997, Linear Algebra with Applications, International Series in Pure

and Applied Mathematics, McGraw-Hill, New York.

Villegas, A. M. dan Haberman, S., 2014, On the modeling and forecasting of so-

cioeconomic mortality differentials: An application to deprivation and morta-

lity in England, North American Actuarial Journal, 18(1), 168–193. https:

//doi.org/10.1080/10920277.2013.866034

Penerapan Model Renshaw-Haberman dalam framework dari keluarga Generalized Age Period
Cohort untuk
Estimasi Tingkat Mortalitas
OSA IGAM AHMADI, Drs. Danardono, MPH., Ph.D.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/

https://doi.org/10.1017/S204616580000126X
https://doi.org/10.1111/j.1728-4457.2008.00249.x
https://doi.org/10.1111/j.1728-4457.2008.00249.x
https://doi.org/10.1016/j.insmatheco.2005.12.001
https://doi.org/10.1016/j.insmatheco.2005.12.001
https://doi.org/10.1186/s41118-018-0043-9
https://doi.org/10.1186/s41118-018-0043-9
https://doi.org/10.1080/10920277.2013.866034
https://doi.org/10.1080/10920277.2013.866034


70

Wilmoth, J. R. dan Horiuchi, S., 1999, Rectangularization revisited: Variability of

age at death within human populations, Demography, 36(4), 475–495. https:

//doi.org/10.2307/2648084

Penerapan Model Renshaw-Haberman dalam framework dari keluarga Generalized Age Period
Cohort untuk
Estimasi Tingkat Mortalitas
OSA IGAM AHMADI, Drs. Danardono, MPH., Ph.D.
Universitas Gadjah Mada, 2025 | Diunduh dari http://etd.repository.ugm.ac.id/

https://doi.org/10.2307/2648084
https://doi.org/10.2307/2648084

	DAFTAR PUSTAKA

