Estimasi Best Estimate Liability untuk Liability for Incurred Claim Produk Asuransi Menggunakan
Simulasi Copula
FAMELLA GUSTRIANI, Danang Teguh Qoyyimi, S.Si., M.Sc., Ph.D.

Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Anjani,Fitri & Wondabio, Ludovicus. (2023). Analisis Persiapan Persiapan Imple-
mentasi PSAK 74 pada Perusahaan Asuransi Indonesia (Studi Kasus pada Peru-

sahaan Asuransi X). Owner Riset & Jurnal Akuntansi, 7(2).

Bain, L. J., & Engelhardt, M. (1992). Introduction to probability and mathematical

statistics. 2nd ed. Duxbury Press.

Cherubini, U., E. Luciano., & W. Vecchiato. (2004). Copula Methods in Finance.
New York: John Wiley.

Cheng, Gang., Li, Ping., & Shi, Peng. (2007). A new algorithm based on copulas
for VaR valuation with empirical calculations. Theoretical Computer Science,

378(2), 190-197.
Choros, B., Ibragimov, R., & Permiakova, E. (2010). Copula Estimation.

Denuit, Michel., Purcaru, Oana., & Keilegom, Ingrid. (2006). Bivariate Archimede-
an Copula Models for Censored Data in Non-Life Insurance. Journal of Actuarial

Practice 1993-20006, 5.

Embrechts, P., Lindskog, F., & McNeil, A. (2001). Modelling Dependence with
copulas and Applications to Risk Management. Handbook of Heavy Tailed Dis-

tributions in Finance, 329-384.

Frees, E. W., & Valdez, E. A. (1998). Understanding Relationships Using Copulas.

North American Actuarial Journal, 2, 1-25.

Genest, C., & MacKay, J. (1986). The joy of copulas: Bivariate distributions with

uniform marginals. American Statistics, 40, 280-283

Genest, C., & L. Rivest. (1993). Statistical inference procedures for bivariate Ar-
chimedean copulas. Journal of the American Statistical Association, 88(423),

1034-1043.

60



Estimasi Best Estimate Liability untuk Liability for Incurred Claim Produk Asuransi Menggunakan
Simulasi Copula
FAMELLA GUSTRIANI, Danang Teguh Qoyyimi, S.Si., M.Sc., Ph.D.

Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA 61

Genest, C., & L. Rivest. (2001). On the multivariate probability integral transfor-
mation. Statistics & Probability Letters, 53(4), 391-399.

Georges, P., Lamy, A-G., G,Nicolas., Quibel,G., & Roncalli, T. (2001). Multivariate

survival modeling: A unified approach with copulas. SSRN Electronic Journal.
Haugh, M. (2016). An Introduction to Copulas.

Kim, G., Silvapulle, J. Mervyn., & Silvapulle, P. (2007). Comparison of semipara-
metric and parametric methods for estimating copulas. Computational Statistics

& Data Analysis, 51(6), 2836-2850.

Krouthen, J. (2015). Extreme joint dependencies with copulas A new approach for

the structure of C-Vines. Thesis. Department of Mathematics Uppsala University.

Ljung, C. (2017) . Copula selection and parameter estimation in market risk mo-

dels.

Massey, F. J. (1951). The Kolmogorov-Smirnov Test for Goodness of Fit. Journal

of the American Statistical Association, 46(253), 68.

Muskita, C. R., & Safitri, K. A. (2019). Analisis Kesiapan Pengimplementasian
IFRS 17 Pada Perusahaan Perasuransian Di Indonesia. Jurnal Administrasi Bis-

nis Terapan, 1(2).

Nagler, T. (2014). Kernel Methods for Vine Copula Estimation. Universi at Mun-

chen. Miinchen.
Nelsen, R. B. (2006). An Introduction to Copulas. 2nd edition. New York: Springer.
Novosyolov, Arcady. (2017). Conditional distributions using copula function.

Pettere, G. & Kollo, T. (2006). Modelling claim size in time via copulas. In Tran-

sactions of 28th International Congress of Actuaries, 2006.

Syed Yusoff Alhabshi, Sharifah Farah & Zamzuri, Zamira & Mohd Ramli, Siti.
(2021). Monte-Carlo Simulation of the Moments of a Copula-Dependent Risk
Process with Weibull Interwaiting Time. Risks, 9, 109.



Estimasi Best Estimate Liability untuk Liability for Incurred Claim Produk Asuransi Menggunakan
Simulasi Copula
FAMELLA GUSTRIANI, Danang Teguh Qoyyimi, S.Si., M.Sc., Ph.D.

Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS

GADJAH MADA
62

Trivedi, Pravin K. & Zimmer, David M. (2007). Copula Modeling : An Introduction

for Practitioners. Foundations and Trends(R) in Econometrics, 1(1), 1-111.

Trussel, M., et al. (2020). Insurance Contracts - First Impressions: 2020 edition.
KPMG IFRG Limited.

Zaroudi dkk. (2022). Copula-based Modeling for IBNR Claim Loss Reserving.

Zhao, W., Zhou, X. (2010). Applying copula models to individual claim loss rese-

rving methods. Insurance: Mathematics and Economics, 46(2), 290-299.

Zeimbekakis, Anthony. (2022). On Misuses of the Kolmogorov—Smirnov Test for
One-Sample Goodness-of-Fit. Honors Scholar Theses, 894.



	DAFTAR PUSTAKA

