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Context & Goals Agenda

= Presentation of state-of-the-art techniques
for analyzing claims statistics

= Non-Life ratemaking basis

o Pure premium
= Application to a Belgian MTPL portfolio

. o Safety loadings
using SAS

L . . o Technical vs commercial tariff
= Qrganized in cooperation with SAS and

. yh —a(f) . .
open to actuaries, statisticians, f(ylo, o) = exp (T c(y,o/w), y €S, Dataanalysis

mathematicians, ... Generalized Linear Models

= This training was then performed in-house

. T e o Poisson regression for claim counts
for several of our clients ; . e
N o Gamma regression for attritional
= Possibility to extend with a training on a NG claims
posteriori ratemaking AN
Jo \\ o Extreme Value Theory for large
: N claims
Benefits o e o Logistic regression for large claim
occurrence
= Practical examples where the SAS code is Deliverables = Generalized Additive Models
explained and the outputs are analyzed o Modeling of continuous variables
together
= Set of slides with the methodology o Geographical ratemaking

= Practical exercises on real data

. . . = SAS code with comments
= Possible discussion /exchange about

difficulties with other companies = Book “Actuarial Modelling of Claim
Counts: Risk Classification, Credibility and

Bonus-Malus Systems »
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