ANALISA NUMERIK DARI PROBABILITAS RUIN UNTUK RANTAI MARKOV SKIP-FREE
SETYAWAN PRADANA, Dwi Ertiningsih, S. Si., M. Si. dan Dr. Indarsih, M. Si.

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

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Keilson, J., 1979, Markov Chain Models - Rarity and Exponentiality, Springer-
Verlag, New York.

Kijima, M., 1993, Numerical Calculation of Ruin Probabilities for Skip-Free Mar-
kov Chains, SIAM Review, Vol 35, No. 4 (Dec.,1993)

Kijima, M., 1997, Markov Process for Stochastic Modelling, Champman and Hall,

London.

Nelson, R., 1995, Probability, Stochastic Processes, and Queueing Theory,
Springer-Verlag, New York.

Nicholson, W. K., 1995, Linear Algebra with Applications, PWS Pub. Co., Boston.

Ross, S. M., 1996, Stochastic Processes, John Wiley and Sons, Inc., New York.

39



