Valuasi Obligasi Berbasis Ekspansi Gram-Charlier
TRI MULYANINGSIH, Dr. Abdurakhman, M.Si.

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Abdurakhman, 2017, Portfolio Analysis of Ref Method Based on Mean Variance
Optimization of Multi-Objective Model, Far East Journal of Mathematical
Sciences, Vol. 101, Issue 6, Pages 1363 — 1375.

Arora, N., Bohn, J.R., dan Zhu, F., 2005. Reduced Form vs. Structural Model of
Kredit Risk : A Case Studi of Three Models.

Bain, L. dan Engelhardt, M.., 1992, Introduction to Probability and Matematical
Statistics, Second edition, Duxbury Press, California.

Giesecke, K., 2004, Credit Risk : Model and Management, Vol.2, D. Riskbooks,
London.

Hull, J.C., 2012, Option, Future, and Other Derivatives, Eight Edition, Person
Education. Inc, Boston.

Jondeau, E. dan Rockinger,M., 1999, Gram-Charlier Densities, Journal of
Economic Dynamics & Control, 25 (2001) 1457-1483.

Kliestik, T., Misankova, M., dan Kocisova, K., 2014, Calculation of Distance to
Default, Second Global Conference on Business, Economics, Management,
and Tourism, 30-31 Oktober 2014, Prague, Republik Ceko.

Maruddani, D.A.l., Rosadi, D., Gunardi, dan Abdurakhman, 2015b, Valuation of
One Period Coupon Bond Valuation Based on Default Time and Empirical
Study in Indonesian Bond Data, Far East Journal of Mathematical Sciences
(Indexed by SCOPUS), 98(1), 57-73.

Merton, R.C., 1974, On the Pricing of Corporate Debt : The Risk Structure of
Interest Rate, Journal of Finance, Vol. 29, 449-470.

Rosadi, D., 2012, Diktat Kuliah Manajemen Risiko Kuantitatif, Program Studi
Statistika FMIPA, UGM.

Ross, S.M., 2010, Introduction to Probability Models, Tenth Edition, Academic
Press, America.

Sari, Yunita W., 2009, Valuasi Harga Obligasi dengan Pendekatan Teori Risiko
Gagal Bayar Model Kmv Merton, Thesis, Departement Matematika,
FMIPA UGM, Yogyakarta.

Warsono-bin-Hardono, S., 2016, Akuntansi Pengantar 1 Sistem Penghasil
Informasi Keuangan Adaptasi IFRS, Edisi 3, ABPublisher, Yogyakarta.

Wildani, Z., 2016, Penentuan Harga Opsi Beli Tipe Eropa Menggunakan Ekspansi
Gram-Charlier, Skripsi, Departement Matematika, FMIPA UGM,
Yoyakarta.

62



Valuasi Obligasi Berbasis Ekspansi Gram-Charlier
TRI MULYANINGSIH, Dr. Abdurakhman, M.Si. 63

Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Yazici, B. dan Yolacan, S., 2007, A Comparison of Various Test of Normality,
Journal of Statistical Computation and Simulation, Vol. 77, No.2, Februaru
2007, 175-183.



