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Anal i si s perbandi ngan perhi tungan beban nodal risi ko operasi onal dengan
menggunakan net ode extreme val ue theory dan netode nonte carlo

si mul ati on study kasus PT Bank ABC = Conparative anal ysis of capital
charge for operational risk capital by using the extrene val ue theory
and Monte Carlo Sinulation: case study on PT Bank ABC
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