
81

DAFTAR PUSTAKA

[1] Bain, L.J dan Max. E. 1992. Introduction to Probability and Mathematica

Statistics. Second Edition. California: Duxbury Press.

[2] Capinski, Marek dan T. Zastawniak. 2004. Mathematics for Finance: An

Introduction to Financial Engineering, Springer Undergraduate

Mathematics Series. United States of America: Springer-Verlag.

[3] Glesserman, P. 2010. Monte Carlo Methods in Financial Engineering.

United States of America: Springer.

[4] Hartono, J. 2015. Teori Portofolio dan Analisis Investasi. Yogyakarta:

BPFE.

[5] Lee C.F, Alice C. Lee, dan John Lee. 2010. Handbook of Quantities Finance

and Risk Management. New York: Springer.

[6] Luenberger, D.G. 1998. Investment Science. New York: Oxford University

Press.

[7] Paskov, S dan Traub, J. 1995. Faster Valuation of Financial Derivatives.

Journal of Portofolio Management, 22:113-120.

[8] Ross, S. 1999. An Introduction to Mathematical Finance Option and Other

Topics. California: Cambridge University.



82

[9] Ross, S. 2010. A First Course in Probability. United States of America:

Pearson.

[10] Tsay, Ruey.S. 2000. Analysis of Financial Time Series. New Jersey: John

Wiley and Sons,Inc.

[11] Walpole, R.E. 1993. Pengantar Statistik. Edisi ke-3. Jakarta: PT. Gramedia

Pustaka Utama.


