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Modélisation prédictive et

lactu2110

B UCLouvain apprentissage statistique en
2022
assurance
7.00 credits 45.0 h Q2

Teacher(s) Denuit Michel ;Pechon Florian (compensates Denuit Michel) ;

Language : French

Place of the course Louvain-la-Neuve

Learning outcomes

Matériel disponible en ligne, complété si nécessaire par

Bibliography
*Denuit, M., Charpentier, A. (2005). Mathématiques de ['‘Assurance NonVie. Tome |lI: Tarification et
Provisionnement. Collection Economie et Statistique Avancées, Economica, Paris.
* Denuit, M., Hainaut, D., Trufin, J. (2019). Effective Statistical Learning Methods for Actuaries. Volume 1: GLMs
and their Extensions. Springer Actuarial Lecture Notes Series.
* Denuit, M., Hainaut, D., Trufin, J. (2020). Effective Statistical Learning Methods for Actuaries. Volume 2: Tree-
Based Methods. Springer Actuarial Lecture Notes Series.
Faculty or entity in LSBA
charge
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Programmes containing this learning unit (UE)

Program title

Acronym

Credits

Prerequisite

Learning outcomes

Master [120] in Actuarial
Science

ACTU2M
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https://sites.uclouvain.be/archives-portail/ppe2022/en-prog-2022-actu2m.html
https://sites.uclouvain.be/archives-portail/ppe2022/en-prog-2022-actu2m-cours_acquis_apprentissages.html

