
79 
 

DAFTAR PUSTAKA 

 

Bain, Lee J., dan Engelhardt, Max., 1992, Introduction to Probability and 

Mathematical Statistics, Second Edition, Duxbury Press, USA. 

Clifford, P. and Zaboronski, O., 2008, Pricing Option Using Trinomial Trees. 

Cox, J.C., Ross, S.A., dan Rubeinstein, Mark., 1979, Option Pricing : A Simplified 

Approach, Journal of Financial Economics, 7, 229-263. 

Haahtela, T., 2010, Recombining Trinomial Tree for Real Option Valuation with 

Changing Volatility, Aalto University, School of Science and Technology, 

Finland. 

Herdyanti, I.F., 2014, Penentuan Harga Opsi Eropa Model Trinomial dengan 

Teknik Ekstrapolasi, Skripsi, Fakultas Matematika dan Ilmu Pengetahuan 

Alam, Universitas Gadjah Mada, Yogyakarta.  

Herrhynto, N. dan Gantini, T., 2009, Pengantar Statistika Matematis, Yrama 

Widya, Bandung.  

Higham, D.J., 2004, An Introduction to Financial Option Valuation, Cambridge 

University Press, USA. 

Hogg, R.V. dan Craig, A.T., 2004, Introduction to Mathematical Statistics, Fifth 

Edition, Higher Education Press, Macau. 

Hull, J.C., 2009, Option, Futures, and Other Derivatives, Seventh Edition, Pretince 

Hall, New Jersey. 

Kamrad, B dan P. Ritchken. 1991. Multinomial Approximating Models for Option 

with k-stata Variables. Management Science, 37,12, pp.1640-1652. 

Kellison, S.G., 2009, The Theory of Interest, Third Edition, The McGraw-Hill 

Companies, Inc., USA. 

Munir, R., 2006, Metode Numerik, Penerbit Informatika, Bandung. 

Piranti, J.S., 2009, Penentuan Nilai Opsi Barrier dengan Metode Binomial Boyle-

Lau Serta Penentuan Nilai Opsi dengan Dua Aset, Skripsi, Fakultas 

Matematika dan Ilmu Pengetahuan Alam, Institut Teknologi Bandung, 

Bandung. 

Ritchken, P. 1995. On Pricing Barrier Options. Journal of Derivatives, 3, pp.19-28. 

Rosadi, D., 2012, Diktat Kuliah Manajemen Resiko Kuantitatif, Program Studi 

Statistika FMIPA UGM, Yogyakarta. 

PENENTUAN HARGA OPSI BARRIER DENGAN MODEL TRINOMIAL INTERPOLASI DAN TRINOMIAL
RITCHKEN
ANANG MAULANA, Prof. Dr.rer.nat. Dedi Rosadi, M.Sc.
Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/



80 
 

Ross, S.M., 1996, Stochastic Processes, Second Edition, University of California, 

Berkeley. 

http://finance.yahoo.com/ 

http://global-rates.com/ 

 

 

PENENTUAN HARGA OPSI BARRIER DENGAN MODEL TRINOMIAL INTERPOLASI DAN TRINOMIAL
RITCHKEN
ANANG MAULANA, Prof. Dr.rer.nat. Dedi Rosadi, M.Sc.
Universitas Gadjah Mada, 2017 | Diunduh dari http://etd.repository.ugm.ac.id/

http://finance.yahoo.com/
http://global-rates.com/

