Version : 02/08/2006 UCL /ESPO - Study Programme (2005-2006) : ACTU2121

.. il . ks 1 £ =

[30h] 4.5 credits

Teacher(s): Pierre Devolder, Frangoise Gilles
Language: French

Level: Second cycle

Main themes

To develop broad statistical methods within the framework of their applications to insurance matters.

Content and teaching methods

Content

To look for laws of probability relating to the number of accidents and the cost of accidents. To look for the best estimate of
the parameters of these laws. Tests for adjusting these laws.

A comparison of different ways of determining the cost.

An analysis of the bonus-malus system, and a comparison of the various systems proposed.

Techniques for paying out on these accidents.

M ethodology

The course will demand students' active participation. They will also have to apply developed laws of probability to
substantive examples.

Programmesin which thisactivity is taught
ACTU2MS Master en sciences actuarielles, afinalité spécialisée
Other creditsin programs

ACTU2IMS Premiére année du master en sciences actuarielles, afinaité (4.5 credits) Mandatory
spécialisée
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