
   

 

  

DEPOSIT INSURANCE: AN ANNOTATED BIBLIOGRAPHY, 1989–1999 

3. Pricing and Valuation of Deposit Insurance 

Entries in this section deal with the methodologies for calculating deposit insurance 
premiums. In particular, they explore option pricing theory and its application to 
deposit insurance pricing; the effects of fixed and risk-adjusted pricing regimes; 
estimation of actuarially fair premiums; and the market value of deposit insurance 
guarantees over time. 
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