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M7988 Modely ztrat v nezivotnim pojisteni — literatura

Stuart A. Klugman, Harry H. Panjer, Gordon E. Willmot:
Loss Models: From Data to Decisions, 3rd edition (2008).

LOSS MODELS

FROM DATA T0 DECISIONS
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M7988 Modely ztrat v nezivotnim pojisteni — informace
Prednaska: stfeda 8:00-9:40 M3

28.10. a 16.12. odpada

Zkouska: Ustni s pisemnou pfipravou
seznam okruhu bude uveden pozdéj

Konzultaéni hodiny: podle (e-mailové) dohody



M7988 Modely ztrat v nezivotnim pojisteni — plan prednasek

* Odhady parametrii v aktuarskych modelech

» Metoda momentt

» Metoda maximalni vérohodnosti
» Metoda minimalniho y?

» Bayesovské metody

* Metody pro vybér vhodného modelu
» Grafické metody pro oveéirovani vhodnosti modelu
» Testy pro ovéieni vhodnosti modelu

» Model selection

* Teorie extremalnich hodnot

* Mnohorozmérné modely, kopule



Hurricane Katrina {(2005) 75.64

Earthyuake (Lsunami in Japan (20711)

Hurricane Sandy (2012}

Hurricane Andrew (1992)

Terror attack on WTC, Pentagon and other
buildings (2001)

Morthridge earthquake (1994)

Hurricane lke (2008)

Earthquake in New Zealand (2011)

Hurricane Ivan (2004)

Floods in Thailand (2011}

Hurricane Wilma (2005)

Hurricane Rila (2005)

Drought in the Corn Belt in the U.S. (2012)

Hurricane Charley (2004)

Typhoon Mireille {1997)

Hurricane Hugo (1989)

Earthiyuake in Chile (2010)

Winter storm Daria (1990}

Winter storm Lothar (1999)

Major tornado outbreak (343 tornadoes) in
the U.S. (20171)
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Most costly catastrophes to the insurance industry worldwide from 1970 to 2014 (in billion U.S. dollars)



Pratok (m3/s)

Stoleta (tisicileta) povoden

Primérné denni pratoky na fece Moraveé v Olomouci - Novych Sadech
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Dvourozmeérné normalni rozdéleni

(x)d




Dvourozmeérné F rozdéleni

e AT
e 78 357 4V 235 438

221 241 290

1
3ss°°s azg 043 083 0B



