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Abstract (en)
[origin: WO2005024717A1] The invention relates to a method for the automated establishment of experience ratings and/or risk reserves of events,
whereby a certain event Pi,f of a starting year i includes development values Pikf covering the development year k. For i, k it holds that i=1,..;K and
k=1,..,K, with K being the last known development year and the first starting year i=1 comprising all development values P1kf in a defined manner.
In order to determine the development values Pi,K-(i-j)+1,f, iterative (i-1) neuronal networks Ni,j are generated for every starting year i, with j=1, ,
(i-1) being the number of iterations for a certain starting year i and the neuronal network Ni,j+1 depending recursively on the neuronal network Ni,j.
The inventive system and method is especially suitable for establishing experience ratings for insurance contracts and/or excess of loss reinsurance
contracts.
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