
DAFTAR PUSTAKA

Karlsson, N., & Bengtsson, M. 2022. Explainable AI For Predictive Maintenance

(Dissertation). Retrieved from https://urn.kb.se/resolve?urn=urn:nbn:se:hh:diva-

50240

Alex Gorodetsky and Nicholas Galioto. 2021. Bayesian Approaches for Data-

Driven Learning of Dynamical Systems.Engineering Mechanics Institute Con-

ference and Probabilistic Mechanics & Reliability Conference (Virtual).May 25-

28.

Fauzan, M.A. 2018. Aplikasi XGBoost untuk prediksi Probabilitas klaim Asuran-

si Kendaraan Bermotor. Skripsi. Fakultas Matematika dan Impu Pengatahuan

Alam UI. Depok.

Permana, A.A.L. 2021. Gradient tree boosted tweedie model untuk prediksi Premi

Asuransi Umum. Skripsi. Fakultas Matematika dan Ilmu Pengatahuan Alam UI.

Depok.

Zacharis, N.Z. 2010. Classification and Regression Trees (CART) for Predictive

Modeling in Blended Learning. International Journal Intelligent Systems and Ap-

plications. Department of Computer Systems Engineering PUAS. Greece.

Brochu, E., dkk. 2010. Interactive Bayesian Optimization: Learning Parameters for

Graphics and Animation. PhD thesis. Laboratory for Computational Intelligence

UBC. Canada.

Wu, J., dkk. 2019. Hyperparameter Optimization for Machine Learning Models

Based on Bayesian Optimization. Journal of electronic science and technology.

School of Information and Software Engineering UESTC. China.

Pelikan, M., dkk. 1999. BOA: The Bayesian Optimization Algorithm. Conference

Proceedings. Department of General Engineering UIUC. Florida.

63

PENERAPAN ALGORITMA XGBOOST UNTUK PERHITUNGAN PREDIKSI NILAI KLAIM ASURANSI
KAPAL
Ahmad Ibrahim, Drs. Danardono, M.P.H., Ph.D
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/



64

Fauzan, M.A. dan Murfi, H. 2018. The Accuracy of XGBoost for Insurance Claim

Prediction. International Journal of Advances in Soft Computing and its Appli-

cations. Department of Mathematics UI. Depok.

Mulquiney, P. 2006. Artificial Neural Networks in Insurance Loss Reserving. Inter-

national Conference on Information Sciences. Taylor Fry Actuaries. Australia.

Dalkilic, T.E., dkk. 2009. Neural networks approach for determining total claim

amounts in insurance. International Journal of Insurance: Matchematics and Eco-

nomics. Elsevier. Turkey.

Goldberg, D.E., Holland, J.H. 1988. Genetic Algorithms and Machine Learning.

Machine Learning 3, 95–99.

Chen, T. dan Guestrin, C. 2016. XGBoost: A Scalable Tree Boosting System. Inter-

national Conference on Knowledge Discovery and Data Mining. Cornell Univer-

sity. USA.

Vrieze, S. I. (2012). Model selection and psychological theory: A discussion of

the differences between the Akaike information criterion (AIC) and the Bayesian

information criterion (BIC). Psychological Methods, 17(2), 228–243.

Gustafsson, A. dan Hansen, J. 2021. Combined Actuarial Neural Networks in Actu-

arial Rate Making. Degree Project in Mathematics. KTH Royal Institute of Te-

chnology. Stockholm.

M. J. D. Powell,. 1964 An Efficient Method for Finding the Minimum of a Function

of Several Variables without Calculating Derivatives The Computer Journal. Vo-

lume 7. Issue 2. Pages 155–162.

Bergstra, J. dan Bengio, Y. 2012. Random Search for Hyper-Parameter Optimiza-

tion. Journal of Machine Learning Research. volume 13. 281-305.

Brochu, E., Cora, V. M., dan De Freitas. N. , A Tutorial on Bayesian Optimiza-

tion of Expensive Cost Functions, with Application to Active User Modeling and

Hierarchical Reinforcement Learning. arXiv preprint arXiv:1012.2599.

PENERAPAN ALGORITMA XGBOOST UNTUK PERHITUNGAN PREDIKSI NILAI KLAIM ASURANSI
KAPAL
Ahmad Ibrahim, Drs. Danardono, M.P.H., Ph.D
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/



65

Thornton, C., dkk. 2013. Auto-WEKA: Combined Selection and Hyperparameter

Optimization of Classification Algorithms. In Proceedings of the 19th ACM SIG-

KDD international conference on Knowledge discovery and data mining.

Snoek, J., dkk. 2012 Practical Bayesian Optimization of Machine Learning Al-

gorithms. Advances in Neural Information Processing Systems. volume 25. pp.

2951-2959.

Geron, A. 2019. Hands-On Machine Learning with Scikit-Learn, Keras, and Ten-

sorFlow. O’Reilly Media.

Hastie, T., dkk. 2009. The Elements of Statistical Learning. Edisi ke-2. Springer.

Gelman, A., dkk. 2012. Why we (usually) don’t have to worry about multiple com-

parisons. Journal of Research on Educational Effectiveness, 5(2), 189-211.

Cameron, A. C., dan Trivedi, P. K. 2013. Regression Analysis of Count Data. Cam-

bridge University Press.

Seabold, S., dan Perktold, J. 2010. Statsmodels: Econometric and statistical mode-

ling with python. Proceedings of the 9th Python in Science Conference, 92-96.

Hardin, J., dan Hilbe, J. 2018. Generalized linear models and extensions (4th ed).

Stata Press.

Fahrmeir, L., dkk. 2013. Regression: Models, methods and applications. Springer

Science & Business Media.

Nelder, J. A., dan Wedderburn, R. W. 1972. Generalized linear models. Journal of

the Royal Statistical Society: Series A (General), 135(3). 370-384.

McCullagh, P., dan Nelder, J. A. 1989. Generalized linear models (2nd ed.). CRC

Press.

Dobson, A. J. 2002. An introduction to generalized linear models (2nd ed). Cha-

pman and Hall/CRC.

McCullagh, P. 1983. Quasi-likelihood functions. Annals of Statistics 11(1). 59-67.

PENERAPAN ALGORITMA XGBOOST UNTUK PERHITUNGAN PREDIKSI NILAI KLAIM ASURANSI
KAPAL
Ahmad Ibrahim, Drs. Danardono, M.P.H., Ph.D
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/



66

Zhou, Z. H. 2012. Ensemble Methods: Foundations and Algorithms. CRC Press.

Dietterich, T. G. 2000. Ensemble methods in machine learning. Multiple Classifier

Systems, 1-15.

Liaw, A., dan Wiener, M. 2002. Classification and regression by randomForest. R

news, 2(3), 18-22.

Freund, Y., dan Schapire, R. E. 1997. A decision-theoretic generalization of on-

line learning and an application to boosting. Journal of computer and system

sciences, 55(1), 119-139.

Polikar, R. 2012. Ensemble learning. In Encyclopedia of machine learning (pp.

340-352). Springer.

Rokach, L. 2010. Ensemble-based classifiers. Artificial Intelligence Review, 33(1-

2), 1-39.

Chen, X., dkk. 2012. Random forests for genomic data analysis. Genomics, 99(6),

323-329.

Ishwaran, H., dan Malley, J. D. 2010. Random forests for survival, regression, and

classification (RF-SRC). R news, 10(2), 25-31.

Ho, T. K. 1998. The random subspace method for constructing decision forests.

IEEE Transactions on Pattern Analysis and Machine Intelligence, 20(8), 832-

844.

Segal, M. R. 2004. Machine learning benchmarks and random forest regression.

Journal of Computer Science and Technology, 19(1), 172-185.

Liaw, A., dan Wiener, M. 2002. Classification and regression by randomForest. R

news, 2(3), 18-22.

Breiman, L. 2001. Random forests. Machine learning, 45(1), 5-32.

James, G., dkk. 2013. An Introduction to Statistical Learning. Springer.

PENERAPAN ALGORITMA XGBOOST UNTUK PERHITUNGAN PREDIKSI NILAI KLAIM ASURANSI
KAPAL
Ahmad Ibrahim, Drs. Danardono, M.P.H., Ph.D
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/



67

Müller, A. C., dan Guido, S. 2016. Introduction to Machine Learning with Python:

A Guide for Data Scientists. O’Reilly Media.

Bishop, C. M. 2006. Pattern Recognition and Machine Learning. Springer.

PENERAPAN ALGORITMA XGBOOST UNTUK PERHITUNGAN PREDIKSI NILAI KLAIM ASURANSI
KAPAL
Ahmad Ibrahim, Drs. Danardono, M.P.H., Ph.D
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/


	HALAMAN JUDUL
	HALAMAN PENGESAHAN
	HALAMAN PERNYATAAN BEBAS PLAGIASI
	HALAMAN PERSEMBAHAN
	HALAMAN MOTTO
	PRAKATA
	DAFTAR ISI
	DAFTAR TABEL
	DAFTAR GAMBAR
	DAFTAR LAMBANG
	INTISARI
	ABSTRACT
	PENDAHULUAN
	Latar Belakang Masalah
	Tujuan dan Manfaat Penelitian
	Batasan Masalah
	Tinjauan Pustaka
	Metodologi Penelitian
	Studi literatur
	Akuisisi data
	Simulasi

	Sistematika Penulisan

	DASAR TEORI
	Machine Learning
	Supervised Learning
	Unsupervised Learning
	Ensemble Learning
	Model Evaluating
	Optimasi Hyperparameter pada Model Machine Learning

	Regressor
	Generalized Linear Model
	Link Function
	Distribusi Probabilitas
	Estimasi Parameter
	Pemilihan Model Terbaik


	Pembuatan model prediksi jumlah klaim menggunakan algoritma XGBoost
	Boosting Method
	Classification and Regression Trees
	Gradient Tree Boosting
	Regularilasi
	XGBoost
	Split finding algorithm
	Hyperparameter pada model
	Optimasi Hyperparameter pada Model
	Analisa Kinerja Model


	STUDI KASUS
	DATA
	Pra-Pengolahan Data
	Feature Selection
	One Hot Encoding
	Data Splitting

	Pembuatan Model
	Perhitungan Prediksi klaim dengan XGBoost
	Perhitungan Prediksi Klaim dengan Generalized Linear Model

	Analisis Hasil
	Performa Model
	Metrik Evaluasi


	PENUTUP
	Kesimpulan
	Saran

	DAFTAR PUSTAKA
	Plot Histogram Fitur
	Syntax

