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[1] CASELLA, G.; BERGER, R. L.. Statistical Inference. Duxbury, 2002.

[2] DE JONG, P.. Forecasting general insurance liabilities. Department

of Actuarial Studies Research Series, 2004.

[3] DEMPSTER, A. P.; RUBIN, D. B. ; LAIRD, N. M.. Maximum likelihood

from incomplete data via the em algorithm. J. R. Statist, Soc

B(39):1–38, 1979.

[4] DORAY, L. G.. Umvue of the ibnr reserve in a lognormal linear

regression model. Insurance: Mathematics and Economics, 18(1):43–57,

1996.

[5] HERTIG, J.. A statistical aproach to ibnr-reserves in marine

reinsurance. ASTIN Bulletin, 15:171–183, 1985.

[6] HERBST, T.. An application of randomly truncated data models

in reserving ibnr claims. Insurance: Mathematics and Economics,

25(2):123–131, 1999.

[7] ENGLAND, P. D.; VERRALL, R. J.. Stochastic claims reserving in

general insurance. British Actuarial Journal, 8(3):443–518(76), 2002.

[8] LOPES, V.; LOPES, H.; VEIGA, A. ; KUBRUSLY, J.. Simple interval

estimation for ibnr reserves. Proceedings of the Second Brazilian

Conference on Statistical Modelling in Insurance and Finance, a ser publicado,

2005.

[9] KUBRUSLY, J.; VEIGA, A. ; LOPES, H.. Yet another ibnr estimator.

Proceedings of the Second Brazilian Conference on Statistical Modelling in

Insurance and Finance, a ser publicado, 2005.

[10] MACK, T.. Which stochastic model is underlying the chain ladder

method? Insurance: Mathematics and Economics, 15(2-3):133–138, 1994.

DBD
PUC-Rio - Certificação Digital Nº 0321090/CC



Métodos Estat́ısticos para Cálculo de Reservas 44

[11] MACK, T.. Measuring the variability of chain ladder reserve

estimates. Proceedings of the Casualty Actuarial Society Spring Forum,

p. 101–182, 1994.

[12] MOOD, A. M.; GRAYBILL, F. A. ; BOES, D. C.. Introduction to the

theory of statistics. McGraw-Hill Book Company, 1974.

[13] TARBELL, T. F.. Incurred but not reported claim reserves. Pro-

ceedings of the Casualty Actuarial Society, Part II Volume XX, 1934.

DBD
PUC-Rio - Certificação Digital Nº 0321090/CC


	Resumo
	Abstract
	Sumario
	Lista de figuras
	Lista de tabelas
	1 Introducao
	1.1 Trabalhos Anteriores
	1.2 Contribuicoes
	1.3 Organizacao

	2 Alguns Estimadores para IBNR
	2.1 Primeiro Estimador
	2.2 Segundo Estimador
	2.3 Terceiro Estimador

	3 Novo Estimador para IBNR
	3.1 Introducao
	3.2 Apresentacao do Modelo
	3.3 Calculos e Estimativas

	4 Simulacao e Analise dos Resultados
	4.1 Comportamento do Novo Estimador
	4.2 Comparacao do Novo Estimador com os Demais

	5 Conclusao
	Referencias Bibliograficas



