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1 Programme

1. Introduction and concepts

2. Credibility theory

(a) The credibility formula

(b) Classical and Bayesian methodology

(c) Bühlmann’s model

(d) Bühlmann-Straub’s model

(e) Exact credibility

(f) Parameter estimation

3. Bonus-malus systems

(a) Introduction and definitions

(b) Markov analysis

(c) Evaluation measures

4. Ratemaking and GLM. Applications
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