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In this seminar, we explore key stochastic models and statistical methods widely used
in actuarial science. Each topic focuses on a mathematically grounded derivation of
the model or method, simulation techniques for sampling from the corresponding sto-
chastic structure, and estimation procedures that are implemented, discussed, and
compared. Finally, each group applies the method to a real-world dataset. Students
work in groups of two, but each participant must demonstrate a clearly identifiable
individual contribution. Seminar instructors will choose books and papers from the list
of the selected references.

Continued next Semester: No

Audience:
Prerequisite:

Literature:

Certificate:

8 master students
Insurance Mathematics 1, Insurance Mathematics 2
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