
31 
 

DAFTAR PUSTAKA 

 

[1]  Wilmot, Paul. (2007). Introduce Quantitative Finance Second Edition-2nd 

. British: British Library. 

[2]  Higham, Desmond J. (2004).  An  Introduction  to  Financial  Option  

Valuation.  United Kingdom: Cambridge University Press. 

[3]  Han, Jun,  March 2009, "Pricing Some American Multi-Asset Options". 

Deparment of Mathematics Uppsala University.Edition 6. 

[4]  Tandelilin, Eduardus (2001). Analisisi Investasi dan Manajemen 

Portofolio.Yogyakarta : Universitas Gadjah Mada. 

[5] http://finance.yahoo.com/stock-center/stock-center/ diakses pada:23 

November 2014 : 12.30. 

[6] http://www.treasury.gov/resource-center/data-chart center/interest 

rates/Pages/TextView.aspx?data=yield/ diakses pada: 20 November 

2014:10.00. 

 [7] http://www.sahamok.com/return-saham/ diakses pada 18 Februari 2015 : 

11.43. 

[8] Riduwan. (2003). Dasar-Dasar Statistika. Bandung: Alfabeta. 

[9] Kowalik, Z. and Murty, T.S. (1993). Numerical Modeling of Ocean 

Dynamics. London: World Scientific Publishing Co. Pte. Ltd.   
 

 

 

 


