
   

 

Academic theses 2013 – Master of Science in Actuarial Science 

Mémoires académiques 2013 – Master ès Science en Sciences Actuarielles 

 

Name/Nom First name/Prénom Title/Titre Teacher/Enseignant·e 

    

ADDAI-HENNE Sandra Economic Scenarios for Pension Funds Dufresne F. 

ASIRIFI Edwin Simulation of Multivariate Dependent Risks Hashorva E. 

BACHIR 
ABDOU 

Halimatou Analysis of the Fiscal Space for Social Protection in 
Niger 

Dufresne F. 

BAIKOU Yauhen Bankruptcy Concept in finite time in risk theory Albrecher A.-J. 

BESSON Nicolas Analyse de la mortalité par cause de décès Gaille S. 

CAMPANA Roger Mortality models: Application of the Lee-Carter 
model and the Aro-Pennanen model to the Swiss 
data 

Gaille S. 

COHEN Lionel The impact of obesity on life expectancy Maeder Ph. 

DAILY-AMIR Dalit Appplication of Game Theory Concepts to Model 
Competition among Non-Life Insurance Companies 

Albrecher A.-J. 

DIOUF Mouhamadou 
Moustapha 

Optimal Investment Problems In Risk Theory Albrecher A.-J. 

GASHAZA Joël Test de solvabilité LAMal Gaille S. 

HOLDER Rosamund Simulation of Multivariate Dependent Risks Hashorva E. 

JARA Miguel Simulations of Multivariate Dependent Risks Hashorva E. 

JONES Jenna Insuring High Value and Rare Event Risks Using 
Extreme Value Theory 

Hashorva E. 

KNAFO David Modelling Extreme Risks of Rare Events Hashorva E. 

KONTOS Anastasios Extreme Value Analysis of river time series: An 
application on trend detection 

Albrecher A.-J. 

LOTFI Rachid Applications of Lp Polar Copulas and Lp Type 
Dirichlet 
Distribution in Insurance and Finance 

Hashorva E. 

NCUBE Njabulo Bankruptcy in Risk Theory Albrecher A.-J. 

NTAKOS Konstantinos Applications of Credibility Theory to Group 
Disability 
Insurance 

Maeder Ph. 

OBERSON Carryl Pension Fund Risk Management Should Pension 
Funds apply the SST? 

Gaille S. 

OLETEY Grace Maa-Laje Application of Credibility Theory to Group Life 
Insurance 

Maeder Ph. 

OUNAIES Omar Similarities and Differences between Mortality of 
retirees in Belgium, France and UK 

Maeder Ph. 

PARAKKAL 
MENON 

Vinu The Case of Spanish Pension System Dufresne F. 

SAVIC Predrag Economic Scenarios for Pension Funds Dufresne F. 

SYMEONIDIS Symeon Life Insurance Risk Management Dufresne F. 

YUAN Yang Estimating the Average Age of Withdrawal from the 
Labour Force in Stable Population Model: A China 
Urban Case 

Dufresne F. 

 


