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Welcome to EAJ 2022 in Tartu

On behalf of the Institute of Mathematics and Statistics of University of Tartu and Estonian ActuarialSociety, we are delighted to welcome you to the 5th European Actuarial Journal conference inTartu, Estonia (August 22–24, 2022). The aim of the conference is to bring together practicingactuaries and academics to discuss current topics in the insurance industry and to examine linksbetween actuarial theory and practice.

Local organizing committee
Meelis Käärik (Chair)Anastassia KoldeAnnika KruttoKristi KuljusAveli MölderAnne SelartIndra SuviMikk Vikerpuur
Volunteers:Triinu JaksonKaari KuusMadis Uljam TeuliRichard ToomArtur Tuttar
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Programme committee

Kalev Pärna, Tartu (Chair)Hansjörg Albrecher, Lausanne (Editor-in-Chief of EAJ)Tim Boonen, AmsterdamGriselda Deelstra, BruxellesBoualem Djehiche, StockholmAlfredo Egidio dos Reis, LisbonJulia Eisenberg, WienJose Garrido, Concordia, MontrealMeelis Käärik, TartuTõnu Kollo, TartuRalf Korn, KaiserslauternStephane Loisel, LyonErmanno Pitacco, TriesteMatthias Scherer, MünchenJaanus Sibul, TallinnRuodu Wang, Waterloo
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Keynote speakers

Annamaria Olivieri
Annamaria Olivieri is Professor of Mathematical Methods for Economics, Actuarial Science andFinance at the Department of Economics and Management of University of Parma (Italy). Sheis an Associate Investigator of CEPAR, UNSW (Sydney). She is Associate Editor of the EuropeanActuarial Journal and editorial board member of Risks. Her research interests include life andhealth insurance modelling and actuarial risk management. Her work has been published (amongthe others) in Insurance: Mathematics and Economics, Astin Bulletin, Annals of Actuarial Science,European Actuarial Journal, Risks.

Martin Eling
Martin Eling is Director of the Institute of Insurance Economics and Professor for Insurance Manage-ment at the University of St. Gallen. He is doing empirical research in the intersection of insurancebusiness, economics, and mathematics. His research interests include a broad range of topicsincluding strategic management, financial management, risk management, and asset management.The current agenda includes new research topics such as cyber risk, microinsurance, and long-termcare. His research has been awarded by several leading institutions including the American Risk andInsurance Association (ARIA), the Casualty Actuarial Society (CAS), and the National Association ofInsurance Commissioners (NAIC). Moreover, he had visiting positions at the University of Torinoand Urbino (both in Italy). He is also board member of Concordia, one of Switzerland’s largesthealth insurance companies.

Julien Trufin
Julien Trufin is Associate Professor of Actuarial Science in the Department of Mathematics at theFree University of Brussels (ULB, Belgium). His research interests include risk classification, lossreserving and credibility theory. He is co-editor of the European Actuarial Journal and associateeditor of ASTIN Bulletin and Methodology and Computing in Applied Probability. His work ispublished in (among others) Insurance: Mathematics and Economics, Scandinavian ActuarialJournal, North American Actuarial Journal, ASTIN Bulletin and the European Actuarial Journal.
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Gauss prize

To support and motivate especially scientists and young actuaries to investigate open actuarialquestions, the German Society for Insurance and Financial Mathematics (DGVFM) and GermanAssociation of Actuaries have established the annual Gauss Prize in 1998.
It awards up to three papers with high practical relevance. The aim is to build bridges betweenactuarial science and the insurance and finance industry. Since 2019 the prize is given out to bestcontributions to the European Actuarial Journal.
The Gauss Prize 2021 of the DGVFM for the best paper in the EAJ in that calendar year will beawarded to Łukasz Delong, Mathias Lindholm and Mario Wüthrich for their paper Making Tweedie’s
compound Poisson model more accessible. The paper appeared in Vol. 11/1 of the EAJ in openaccess (https://link.springer.com/article/10.1007/s13385-021-00264-3) and abstract is also givenbelow.

23 Aug10:00

Making Tweedie’s compound Poisson model more accessible

Łukasz Delong, Mathias Lindholm and Mario V. Wüthrich

The most commonly used regression model in general insurance pricing is the compound Poissonmodel with gamma claim sizes. There are two different parametrizations for this model: thePoisson-gamma parametrization and Tweedie’s compound Poisson parametrization. Insuranceindustry typically prefers the Poisson-gamma parametrization. We review both parametrizations,provide new results that help to lower computational costs for Tweedie’s compound Poissonparameter estimation within generalized linear models, and we provide evidence supporting theindustry preference for the Poisson-gamma parametrization.
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