Optimisasi Kombinasi Reasuransi Quota-Share dan Stop-Loss Berbasis Pengukuran Risiko
Conditional .

Tail ExpectationA (CTE)

FELICIA ANGELINA PRISCILLA, Dr. Nanang Susyanto, S.Si., M.Sc., M.Act.Sc.

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

UNIVERSITAS
GADJAH MADA

DAFTAR PUSTAKA

Artzner, P., Delbaen, F., Eber, J.M., and Heath, D., 1999, Coherent Measu-
res of Risk, Mathematical Finance, vol. 9, pp. 203-228, doi: 10.1111/1467-
9965.00068.

Bartle, R.G. and Sherbert, D.R., 2011, Introduction to Real Analysis, 4th
Edition, John Wiley & Sons, Incorporated, ISBN: 9781118135860, ht-
tps://books.google.co.id/books?id=YawbAAAAQBAJ.

Cai, J. and Tan, K., 2007, Optimal Retention for a Stop-loss Reinsurance Under
the VaR and CTE Risk Measures, ASTIN Bulletin, vol. 37, pp. 93-112, doi:
10.1017/S0515036100014756.

Cai, J., Tan, K.S., Weng, C., and Zhang, Y., 2008, Optimal reinsurance under VaR
and CTE risk measures, Insurance: Mathematics and Economics, Vol. 43, Issue

1, p. 185.

Chi, Y., and Tan, K.S., 2011, Optimal Reinsurance with General Premium Princi-

ples, SSRN Electronic Journal.

Chi, Y., Tan, K.S., and Zhang, Y., 2011, Optimality of general reinsurance contracts
under CTE risk measure, Insurance: Mathematics and Economics, Vol. 49, Issue

2,p. 175.

Cruz, M.G., Peters, G.W., and Shevchenko, P.V., 2014, Fundamental Aspe-
cts of Operational Risk and Insurance Analytics: A Handbook of Operatio-
nal Risk, Wiley handbooks in financial engineering and econometrics, John
Wiley & Sons, Incorporated, ISBN: 9781118573013, lccn: 2014021657, ht-
tps://books.google.co.id/books?1id=KGEargEACAAI.

Cummins, J.D., and Weiss, M.A., 2009, Convergence of insurance and financial
markets: Hybrid and securitized risk-transfer solutions, Journal of Risk and In-

surance.

80


https://books.google.co.id/books?id=YawbAAAAQBAJ
https://books.google.co.id/books?id=YawbAAAAQBAJ
https://books.google.co.id/books?id=KGEargEACAAJ
https://books.google.co.id/books?id=KGEargEACAAJ

Conditional .
Tail ExpectationA (CTE)
FELICIA ANGELINA PRISCILLA, Dr. Nanang Susyanto, S.Si., M.Sc., M.Act.Sc.

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

UNIVERSITAS
GADJAH MADA a1

Hogg, R.V.,, McKean, JW. and Craig, A.T., 2019, Introduction
to Mathematical Statistics, Pearson, ISBN: 9781292264769, ht-
tps://books.google.co.id/books?1d=wz0QyQEACAAJ.

Hu, X., Yang, H., and Zhang, L., 2015, Optimal Retention for a Stop-loss Rein-
surance with Incomplete Information, Insurance: Mathematics and Economics,

doi: 10.1016/j.insmatheco.2015.08.005, http://hdl.handle.net/10722/231320.

Investopedia, 2021, "Reinsurance Explained: What It Is, How It Works, Types,”

Investopedia.

Kaas, R., Goovaerts, M., Dhaene, J., and Denuit, M., 2008, Modern Actuarial
Risk Theory: Using R, Springer Berlin Heidelberg, ISBN: 9783540709985, Iccn:
2009933607, https://books.google.co.id/books?1d=PgEz6n DHWHEC.

Klugman, S.A., Panjer, H.H., and Willmot, G.E., 2019, Loss Models: From
Data to Decisions, Wiley Series in Probability and Statistics, Wiley, ISBN:
9781119523789, lccn: 2018031122, https://books.google.co.id/books?id=NFh-
DwAAQBALI.

McNeil, A.J., Frey, R., and Embrechts, P., 2015, Quantitative Risk Management:

Concepts, Techniques and Tools, Princeton University Press.

MDPI-RES, 2023, Analysis of Reinsurance Models in Journal of Risk
and Financial Management, Journal of Risk and Financial Management,
https://mdpi-res.com/d_attachment/jrfm/jrfm-16-00095/
article_deploy/Jjrfm—16-00095.pdf?version=1675658734.

Sarykalin, S., Serraino, G., and Uryasev, S., 2008, Value-at-risk vs. conditional
value-at-risk in risk management and optimization, INFORMS Tutorials in Ope-

rations Research, pp. 270-294.

Tan, K., Weng, C., and Zhang, Y., 2009, VaR and CTE Criteria for Optimal Quota-
Share and Stop-Loss Reinsurance, North American Actuarial Journal, vol. 13,

doi: 10.1080/10920277.2009.10597569.

Optimisasi Kombinasi Reasuransi Quota-Share dan Stop-Loss Berbasis Pengukuran Risiko


https://books.google.co.id/books?id=wz0QyQEACAAJ
https://books.google.co.id/books?id=wz0QyQEACAAJ
http://hdl.handle.net/10722/231320
https://books.google.co.id/books?id=PgEz6nDHWHEC
https://books.google.co.id/books?id=NFh-DwAAQBAJ
https://books.google.co.id/books?id=NFh-DwAAQBAJ
https://mdpi-res.com/d_attachment/jrfm/jrfm-16-00095/article_deploy/jrfm-16-00095.pdf?version=1675658734
https://mdpi-res.com/d_attachment/jrfm/jrfm-16-00095/article_deploy/jrfm-16-00095.pdf?version=1675658734

Optimisasi Kombinasi Reasuransi Quota-Share dan Stop-Loss Berbasis Pengukuran Risiko
Conditional .

Tail ExpectationA (CTE)

FELICIA ANGELINA PRISCILLA, Dr. Nanang Susyanto, S.Si., M.Sc., M.Act.Sc.

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

UNIVERSITAS
GADJAH MADA
82

Tse, Y.K., 2009, Nonlife Actuarial Models: Theory, Methods and Eva-
luation, Cambridge University Press, ISBN: 9780511647901, ht-
tps://books.google.co.id/books?1id=piiWzgEACAAJ.

Zhang, F., 2013, Loss Models: From Data to Decisions, 4th Edition, by Klugman
Stuart A., Panjer Harry H. and Willmot Gordon E.: Wiley Series in Probabili-
ty and Statistics, 2012, 512pp. ISBN: 978-1-118-31532-3, Annals of Actuarial
Science, vol. 7, pp. 347-348, doi: 10.1017/S1748499513000043.

Zhou, M., Dong, H., and Xu, J., 2011, Optimal Combinational of Quota-Share and
Stop-Loss Reinsurance Contracts Under VaR and CTE with a Constrained Re-

insurance Premium, Journal of Systems Science and Complexity, vol. 24, pp.

156-166, doi: 10.1007/s11424-011-7127-3.


https://books.google.co.id/books?id=pijWzgEACAAJ
https://books.google.co.id/books?id=pijWzgEACAAJ

	DAFTAR PUSTAKA

