
DAFTAR PUSTAKA

[1] Indonesian Stock Exchange Derivative, 2018. Available at https://www.
idx.co.id/produk/derivatif/. [Diakses pada 17 Juli 2021].

[2] Exchange-Traded Derivatives Statistics, 2017. Available at https://www.
bis.org/statistics/extderiv.htm. [Diakses pada 6 Juli 2021].

[3] Ron Ianieri. Four Advantages of Options, 2021. Available at http://www.
investopedia.com. [Diakses pada 17 Juli 2021].

[4] Ni Nyoman Ayu Artanadi, Komang Dharmawan, and Ketut Jayanegara.
Penentuan harga opsi beli tipe asia dengan metode monte carlo-Control
Variate. E-Jurnal Matematika, 6(1):29–36, 2017.

[5] B. Setiawaty D. P. Anggraini, D. C. Lesmana. Aplikasi simulasi monte
carlo untuk menentukan nilai opsi asia dengan menggunakan metode
Control Variate pada komoditas pertanian. Journal of Mathematics and Its
Applications, 16(1):69–82, 2017.

[6] Robert L. McDonald. Derivatives Market. Pearson, 2013.

[7] Hongbin Zhang. Pricing Asian Options Using Monte Carlo Methods. 2009.

[8] Yuh-Dauh Lyuu. Financial Engineering and Computation: Principles,
Mathematics, Algorithms. Cambridge University Press,UK, 2002.

[9] Sheldon M Ross. Introduction to Probability Models. Academic press, 2014.

[10] Sheldon M Ross, John J Kelly, Roger J Sullivan, William James Perry, Donald
Mercer, Ruth M Davis, Thomas Dell Washburn, Earl V Sager, Joseph B
Boyce, and Vincent L Bristow. Stochastic Processes, volume 2. Wiley New
York, 1996.

[11] Paul Glasserman. Monte Carlo Methods in Financial Engineering, volume 53.
Springer Science & Business Media, 2013.

[12] Farshid Mehrdoust. A New Hybrid Monte Carlo Simulation for Asian Options
Pricing. Journal of Statistical Computation and Simulation, 85(3):507–516,
2015.

[13] Taufik Nur Habaib, Scolastika Mariani, and Riza Arifudin. Penentuan harga
opsi asia menggunakan metode simulasi monte carlo dengan teknik reduksi
variansi. Unnes Journal of Mathematics, 7(1):28–37, 2018.

https://www.idx.co.id/produk/derivatif/
https://www.idx.co.id/produk/derivatif/
https://www.bis.org/statistics/extderiv.htm
https://www.bis.org/statistics/extderiv.htm
http://www.investopedia.com
http://www.investopedia.com


[14] Crude Oil WTI Aug ’21 (CLQ21), 2021. Available at https://www.
barchart.com/futures/quotes/CLQ21/price-history/

historical. [Diakses pada 17 Juli 2021].

[15] Crude Oil WTI Aug ’21 (CLQ21), 2021. Available at https://www.
barchart.com/futures/quotes/CLQ21/options/JAOQ21.
[Diakses pada 17 Juli 2021].

67

https://www.barchart.com/futures/quotes/CLQ21/price-history/historical
https://www.barchart.com/futures/quotes/CLQ21/price-history/historical
https://www.barchart.com/futures/quotes/CLQ21/price-history/historical
https://www.barchart.com/futures/quotes/CLQ21/options/JAOQ21
https://www.barchart.com/futures/quotes/CLQ21/options/JAOQ21

	DAFTAR PUSTAKA
	LAMPIRAN

