
64 
 

DAFTAR PUSTAKA 

 

Abdurakhman. (2014). Materi Kuliah Opsi dan Manajemen Keuangan. 

Yogyakarta: Program Studi Statistika FMIPA UGM. 

Abdurakhman. (2017). Portofolio Analysis of Ref Method Based on Mean 

Variance Optimization of Multi-Objective Model. Far East Journal of 

Mathematical Science, 101(6), 1363-1375. 

Arora, N., Bohn, J. R., & Zhu, F. (2005). Reduced Form vs. Structural Model of 

Credit Risk: A Case Study of Three Models. 

Bain, L. & Engelhardt, M. (1992). Introduction to Probability and Mathematical 

Statistics, Second Edition. California: Duxbury Press. 

Black, F. & Cox, J. C. (1976). Valuing Securities: Some Effect of Bond Indenture 

Provisions. The Journal of Finance, 31(2), 351-367. 

Black, F. & Scholes, M. (1973). The Pricing of Option and Corporate Liabilities. 

The Journal of Political Economy, 81, 637-659. 

Calin, O. (2012). An Introduction to Stochastic Calculus with Aplication to 

Finance. USA: Departement of Mathemetics Eastern Michigan University. 

Crosbue, P. & Bohn, J. (2003). Modelling Default Risk. South America: Moody's 

KMV Company. 

Fahmi, I. (2012). Analisis Laporan Keuangan. Bandung: Alfabeta. 

Faristasari, S. (2017). Penerapan Metode Simulated Annealing Pada Valuasi 

Dana Tabarru dengan Inflator Pendekatan Model Vasicek Berbasis Skema 

Profit and Loss Sharing. Yogyakarta: Perpustakaan FMIPA Universitas 

Gadjah Mada. 

Analisis Obligasi dengan Pemodelan Suku Bunga Vasicek Model Merton
FUNNIA ALVIONITA I, Drs. Zulaela, Dipl. Med. Stats., M,Si.
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/



65 

 

Gulcicek, T. & Bisel. S. (2005). Review of Two Main Approaches in Credit Risk 

Modelling: Firm Value vs Reduces Form. Turkey: Bogazici University. 

Hardono, W. (2016). Akuntansi Pengantar I Sistem Penghasilan Informasi 

Keuangan Adaptasi IFRS, Edisi 3. Yogyakarta: ABPubliser. 

Hull, J. C. (2003). Option, Future, and Other Derivatives, Fifth Edition. New 

Jersey: Prentice-Hall. 

Hull, J. C. (2008). Option, Future, and Other Derivatives, Seventh Edition. 

Toronto: Pearson Prentice-Hall. 

Hunt, S. D. & Morgan, R. M. (2004). The Commitment-Trust Theory of 

Relationship Marketing. Journal of Marketing, 58, 20-38. 

Kulkarni, et all. (2006). How Good Is Merton Model Assessing Credit Risk? 

Evidence Form. India: National Institute of Bank Management. 

Luenberger, D. G. (1998). Investment Science. New York: Oxford university 

Press. 

Mamon, R. S. (2004). Three Ways to Solve for Bond Prices in The Vasicek 

Model. Journal of Applied Mathematics and Decision Science, 8(1), 1-14. 

Maruddani, D. A. (2011). Pengukuran Risiko Kredit Obligasi Menggunakan 

Model Merton. Jurnal Ekonomi Manajemen Akuntansi, 1(1), 123-141. 

Merton, R. C. (1974). On the Pricing of Corporate Debt: The Risk Structure of 

Interest Rate. Journal of Finance, 29, 449-470. 

Rahardjo, S. (2003). Panduan Investasi Obligasi. Yogyakarta: UPP-AMP YKPN. 

Rosadi, D. (2012). Diktat Kuliah Manajemen Risiko Kuantitatif. Yogyakarta: 

Program Studi Statistika FMIPA. 

Ross, S. M. (1997). Introduction to Probability Models 9th Edition. America: 

Academic Press. 

Analisis Obligasi dengan Pemodelan Suku Bunga Vasicek Model Merton
FUNNIA ALVIONITA I, Drs. Zulaela, Dipl. Med. Stats., M,Si.
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/



66 

 

Ross, S. M. (2010). Introduction to Probability Models, Tenth Edition. America: 

Academic Press. 

Sari, Y. W. (2009). Valuasi Harga Obligasi dengan Pendekatan Teori Risiko 

Gagal Bayar Model KMV Merton. Yogyakarta: Departemen Matematika 

UGM. 

Schmid, B. (2004). Credit Risk Pricing Models Theory and Practice, Second 

Edition. Berlin. 

Subanar. (2013). Statistika Matematika. Yogyakarta: Grha Ilmu. 

Vasicek, O. (1977). An Equilibrium Characterization of The Term Structure. 

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

Yolcu, Y. (2005). One Factor Interest Rate Models: Analytic Solution and 

Approximation. The Middle East Technical University. 

 

 

Analisis Obligasi dengan Pemodelan Suku Bunga Vasicek Model Merton
FUNNIA ALVIONITA I, Drs. Zulaela, Dipl. Med. Stats., M,Si.
Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/


	21 daftar pustaka ifun allah.pdf (p.78-80)

