ANALISIS OPERATIONAL VALUE AT RISK (OPVAR) MENGGUNAKAN LOSS DISTRIBUTION
APPROACH (LDA) STUDI PADA

PT BANK &quot;X&quot;

I G N ANOM SEDANA P, Bowo Setiyono., S.E.,M.Com.,Ph.D.,

UNIVERSITAS ’ ) . ) . . . )
GADJAH MADA Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

DAFTAR PUSTAKA

Aue, Folke., dan Kalkbrener, Michael. (2007). LDA at Work. Tersedia di
http://kalkbrener.at/Selected publications_files/AueKalkbrener06.pdf, diakses
pada 05 Desember 2020.

Banker Association for Risk Management (2012). Modul Uji Kompetensi Profesi
Bidang Manajemen Risiko Level II. Jakarta: Lembaga Sertifikasi Profesi
Perbankan

Basel Committee on Banking Supervision. (2006). Basel II: International Convergence
of Capital Measurement and Capital Standards: A Revised Framework —
Comprehensive Version. Bank of International Settlements. Tersedia di
hitps://www.bis.org/publ/bcbs 128.pdf, diakses pada 15 Desember 2020.

Basel Committee on Banking Supervision. (2011). Basel Ill: A global regulatory
framework for more resilient banks and banking systems December 2010 (rev
June 2011). Tersedia di https://www.bis.org/publ/bcbs189.pdf, diakses pada 15
Desember 2020.

Cruz, Marcelo G. (2002). Modelling, Measuring, and Hedging Operasional Risk. New
York, John Wiley & Sons Ltd.

Fontouvelle, Jordan dan Rosengren. (2013). Working Paper Series: Implication of
Alternative  Operational  Risk Modeling  Techniques. Tersedia di
https://papers.ssrn.com/sol3/papers.cfm?abstract id=663485 , diakses pada 15
Desember 2020.

Fontouvelle, DeJesus-Rueff, Jordan dan Rosengren. (2013). Capital and Risk: New
Evidence on Implications of Large Operational Losses. Tersedia di
https://www.bostonfed.org/publications/research-department-working-
paper/2003/capital-and-risk-new-evidence-on-implications-of-large-
operational-losses.aspx, diakses pada 07 Desember 2020.

Frachot A. Georges P dan Roncalli T. (2001). Loss Distribution Approach. Tersedia di
http://thierry-roncalli.com/download/Ida.pdf , diakses pada 5 Desember 2020.

Global Association of Risk Proffesionals dan Badan Sertifikasi Manajemen Risiko.

(2008). Indonesia Certificate in Banking Risk and Regulation — Workbook Level
3. GARP, London.

54



ANALISIS OPERATIONAL VALUE AT RISK (OPVAR) MENGGUNAKAN LOSS DISTRIBUTION
APPROACH (LDA) STUDI PADA
PT BANK &quot;X&quot;
I G N ANOM SEDANA P, Bowo Setiyono., S.E.,M.Com.,Ph.D.,
UNIVERSITAS

GADJAH MADA Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

Industry Technical Working Group on Operational Risk .(2003). An LDA-Based
Advanced Measurement Approach for the Measurement of Operational Risk.
Tersedia di

https://www.newyorkfed.org/medialibrary/media/newsevents/events/banking/2
003/con0529p.pdf, diakses pada 06 Desember 2020

Jimenez, Enrique. Feria, Jose dan Martin, Jose. (2011). The regulatory loss cut-off
level: Does it undervalue the operational capital at risk?. The Spanish Review
of Financial Economics 9 (2011) 49-54.

Lubbe, Jan. dan Snyman, Flippie. (2005). The advanced measurement approach for
banks. IFC Bulletin No. 33. Tersedia di:
https://www.bis.org/ifc/publ/ifcb33p.pdf, diakses pada 15 Desember 2020.

Kupiec, P. (1995). Techniques for Verifying the Accuracy of Risk Management
Models. The Journal of Derivatives, Vol. 3 No. 2, Winter 1995.

Otoritas Jasa Keuangan. (2016). Peraturan Otoritas Jasa Keuangan Nomor
34/POJK.03/2016 tanggal 22 September 2016. Perubahan atas Peraturan
Otoritas Jasa Keuangan Nomor 11/POJK.03/2016 tentang Kewajiban
Penyediaan Modal Minimum Bank Umum.

Otoritas Jasa Keuangan. (2016). Peraturan Otoritas Jasa Keuangan Nomor
18/POJK.03/2016 tanggal 22 Maret 2016. Penerapan Manajemen Risiko bagi
Bank Umum.

Otoritas Jasa Keuangan. (2020). Surat Edaran Otoritas Jasa Keuangan No.
6/SEOJK.03/2020 tanggal 29 April 2020 tentang Perhitungan Aset Tertimbang
Menurut Risiko untuk Risiko Operasional dengan Menggunakan Pendekatan
Standar Bagi Bank Umum.

Shevchenko, P. V., (2008). Estimation of Operational Risk Capital Charge Under
Parameter Uncertainty. The Journal of Operational Risk 3, 1(2), pp. 51-63.

Yudiana, Yudi., Hafidhuddin, Didin., Ismal, Rifki.,, (2017). Pengukuran Risiko
Operasional pada Bank Syariah Indonesia (Studi Kasus Bank Syariah XYZ)

55



	DAFTAR PUSTAKA 

