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Estimating Outstanding Claims in General Insurance 
 

Exercise 9 
 
Making the assumptions of the Bühlmann-Straub model (slides 62-64), prove the following 
identities: 
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And then, on slides 68-69 
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This motivates the estimation procedure (slides 68-69). 
 

Exercise 10 
 

Attached is an Excel workbook with the Accident portfolio, that shows the Bühlmann-Straub 

model. Familiarise yourself with the iterative estimation and with the calculation of MSEP.
 

 


