
DAFTAR PUSTAKA

Ahmad Mahir Razali, Mohamed Amraja M., and Noriszura Ismail. 2010. Ap-

roximation of Aggregate Losses Using Simulation. J. Math. & Stat., 6(3):

233-239.

B. Sundt and W. S. Jewell. 1981. Further Result on Recursive Evaaluation of

Compound Distribusions. ASTIN Bulletin, 12. 27-39.

Frees, E. 2010. Regression Modeling with Actuarial and Financial Applications.

New York: Cambridge University Press.

Jørgensen, B. and de Souza. 1994. Fitting Tweedies Compound Poisson Model

to Insurance Claims Data. Scandinavian Actuarial Journal 1(1), 69-93.

Klugman, S., H. Panjer, dan G. Willmot. 2012. Loss Models: from Data to

Decisions. Fourth Edition. New Jersey: John Willey and Sons, Inc.

Lee J. Bain, Max Engelhardt. 1991. Introduction to Probability adn Mathema-

tical Statistics. Second edition. California: Duxburry Press.

Mao, David. 2013. Building The Compound Poisson Process.

Promislow, S. David. 2006. Fundamentals of Actuarial Mathematics. Canada:

John Willey and Sons, Inc.

Shevchenko, Pavel V. 2010. Calculation of Aggregate Loss Distribusions.

44




