
DAFTAR PUSTAKA

Anton, H. and Rorres, C., 2004, Aljabar Linear Elementer, 8th edition, Erlangga,
Jakarta.

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

Statistics, Duxbury Press, California.

BCBS., 2004, An Explanatory Note on the Basel II IRB Risk Weight Functions. Basel
Committee on Banking Supervision.

Berger, J.O., 1985, Statistical Decision Theory and Bayesian Analysis, second edi-
tion, Springer-Verlag, New York.

Casella, G. and Berger, R.L., 2002, Statistical Inference, second edition, Duxbury
Press, USA.

Hakim, K., 2007, Penilaian Risiko Kredit Korporasi Berdasarkan Probabilitas Kega-
galan dengan Menggunakan Model Merton, Skripsi, Jurusan Matematika FMIPA
UGM, Yogyakarta.

Heriansjah, 2010, Analisis Probability of Default dengan Metode Merton Pada Peru-
sahaan LQ45, Tesis, Fakultas Ekonomi UI, Jakarta.

Iqbal, N. and Ali, S.A., 2012, Estimation of Probability of Default (PD) for Low
Default Portfolios: An Actuarial Approach, http://www.ermsymposium.
org/2012/otherpapers/iqbal-ali-paper-03-20-12.pdf diakses
tanggal 30 April 2014.

Kiefer, N.M., 2008, Default Estimation, Correlated Defaults, and Expert Informa-
tion, Journal of Applied Econometrics, 26:173-192, http://econweb.arts.
cornell.edu/cae/08-02.pdf diakses tanggal 10 Juni 2014.

Kiefer, N.M., 2009, Default Estimation for Low-Default Portfolios, Journal

of Empirical Finance, 16:154-173, http://www.sciencedirect.com/

science/article/pii/S0927539808000212 diakses tanggal 10 Juni
2014.

Korn, R. Koln, E. and Kroisandt, G., 2010, Monte Carlo Methods and Models in

Finance and Insurance, CRC Press, Taylor & Francis Group, London.

110

ESTIMASI BAYESIAN DARI PELUANG KEGAGALAN PADA PORTOFOLIO DENGAN KEJADIAN
KEGAGALAN YANG RENDAH
FAUZAN ABDILLAH, Prof. Subanar, Ph.D.
Universitas Gadjah Mada, 2015 | Diunduh dari http://etd.repository.ugm.ac.id/

http://www.ermsymposium.org/2012/otherpapers/iqbal-ali-paper-03-20-12.pdf
http://www.ermsymposium.org/2012/otherpapers/iqbal-ali-paper-03-20-12.pdf
http://econweb.arts.cornell.edu/cae/08-02.pdf
http://econweb.arts.cornell.edu/cae/08-02.pdf
http://www.sciencedirect.com/science/article/pii/S0927539808000212
http://www.sciencedirect.com/science/article/pii/S0927539808000212


111

Moody’s., 2011, Corporate Default and Recovery Rates, 1920-2010, Moody’s Inves-
tors Service.

Pluto, K. and Tasche, D., 2004, Estimating Probabilities of Default for Low De-
fault Portfolios, The Basel II Risk Paremeters, http://arxiv.org/pdf/
cond-mat/0411699.pdf diakses tanggal 25 April 2014.

Pluto, K. and Tasche, D., 2013, Bayesian Estimation of Probabilities of Default for
Low Default Portfolios, The Basel II Risk Paremeters, http://arxiv.org/
pdf/1112.5550.pdf diakses tanggal 25 April 2014.

Robert, C.P. and Casella, G., 2010, Intoducing Monte Carlo Methods with R, Spri-
nger, New York.

Rosadi, D., 2010, Diktat Kuliah Pengantar Analisis Data Panel, Program Studi Satis-
tika FMIPA UGM, Yogyakarta.

Soejoeti, Z. dan Subanar, 1988, Inferensi Bayesian, Universitas Terbuka, Jakarta.

Subanar, 2006, Inferensi Bayesian, Universitas Terbuka, Jakarta.

Subanar, 2012, Statistika Matematika, Graha Ilmu, Yogyakarta.

Wilde, T. and Jacksom, L., 2006, Low-Default Portfolios Without Simulation, Risk,
19(8):60-63.

ESTIMASI BAYESIAN DARI PELUANG KEGAGALAN PADA PORTOFOLIO DENGAN KEJADIAN
KEGAGALAN YANG RENDAH
FAUZAN ABDILLAH, Prof. Subanar, Ph.D.
Universitas Gadjah Mada, 2015 | Diunduh dari http://etd.repository.ugm.ac.id/

http://arxiv.org/pdf/cond-mat/0411699.pdf
http://arxiv.org/pdf/cond-mat/0411699.pdf
http://arxiv.org/pdf/1112.5550.pdf
http://arxiv.org/pdf/1112.5550.pdf

	DAFTAR PUSTAKA

