
Universitas Indonesia Library >> UI - Tesis Open
 
Title:

	Analisis perbandingan perhitungan beban modal risiko operasional dengan

menggunakan metode extreme value theory dan metode monte carlo

simulation study kasus PT Bank ABC = Comparative analysis of capital

charge for operational risk capital by using the extreme value theory

and Monte Carlo Simulation: case study on PT Bank ABC

Author:

	Feriyanti Nalora, author

Subject:

	Operational risk; Value at risk

Call Number:

	T32194

Publisher:

	Fakultas Ekonomi dan Bisnis Universitas Indonesia

 
Related Links:

	- Bibliographic Description 

	- Abstract 

	- Similar Documents 

	- Universitas Indonesia Library 

https://lib.ui.ac.id/detail?id=20332774&lokasi=lokal
https://lib.ui.ac.id/abstrakpdf?id=20332774&lokasi=lokal
https://lib.ui.ac.id/hasilcari?method=similar&query=20332774&lokasi=lokal
https://lib.ui.ac.id

