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Modeling Actuarial Data with LogGED-Pareto Model

MA  Yue, PENG Zuo-xiang

School of Mathematics and Statistics, SouthwestUniversity , Chongqing 400715, China

Abstract: In this paper, we use LogGED-Pareto model to fit the Danish fire insurance data. The results

show that the logGED-Pareto model is better than the Lognormal-Pareto model proposed by Cooray and
Ananda.

Key words: LogGED-Pareto model; Danish fire insurancedata; maximum likelihood estimation; goodness-

of-fit
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