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Construction of suitable models for large-scale risks with application to non-life
inssurance
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We extend a Poisson cluster model (PCM) in various ways so as to cope with
different types of risks. The model has applications in the claims reserving problem in a non-life
insurance context. Our versions could cope with extreme cases such that random components in the model
may have no second moments. A crucial thing in applications is how we predict future risks based on the
models cooperating with past observations. We establish effective numerical procedures for calculating
predictors from observations. Moreover, we provide evaluation tools for prediction errors in a heavy tail
case, which are given by fractional absolute moments.

Regarding one dimensional models, we obtain satisfactory results though there are some remaining things
%o do. Ogrknext research step would be a spatial modeling of PCM, which enables better predictions of
uture risks.
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