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1 1 Basic risk variables: frequency X Examples of data | 3 6
sets and model
fitting
2 1 Basic risk variables: severity X Examples of data | 3 6
sets and model
fitting
3 1 Bayesian rating foundations X Examples on 3 6
information
theory and over-
dispersed models
4 1 Bayesian rating applications X Examples on Risk | 3 6
classes grid using
Bihlmann
credibility
5 1 Monte Carlo Simulation X Computer-based | 3 6
examples on
waiting times
and claims
simulations
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Dynamic Solvency models and ruin theory

Computer-based
examples on ruin
probabilities by

gross simulation.

The solvency variables. The reinsurance

Study of solvency
position of
companies based
on reinsurance
mix

TOTAL HOURS




