CORRIGENDUM

R. NORBERG AND B. SUNDT (1985). Draft of a System for Solvency Control in
Non-Life Insurance. Astin Bulletin 15 (2), 149-169.

The table on pages 166-167 contains two errors. In the legend CV should be
defined as SD(X)/EX. Due to a programming error the figures in the last three
columns containing the values of u,,;, (u;/EX in %) are wrong, and should be
replaced by those given below. The conclusions drawn in Section 8 are unaffected
by this correction.

e=0.1 £=0.01 £=0.001
1 5.260 (87.3) 6.507 (131.7) 7.678 (173.3)
2 4.231 (57.8) 4.891 (82.4) 5.483 (104.5)
3 3.104 (35.9) 3.417 (49.7) 3.689 (61.6)
4 2.710 (30.2) 2.942 (41.3) 3.141 (50.9)
5 331.086 (17.9) 348.892 (24.2) 363.980 (29.6)
6 314.742 (17.4) 331.267 (23.6) 345.259 (28.8)
7 267.193 (17.0) 280.943 (23.0) 292.584 (28.1)
8 243.463 (16.9) 255.931 (22.9) 266.486 (28.0)
9 8.366 (47.1) 9.474 (66.6) 10.461 (83.9)
10 7.930 (41.9) 8.840 (58.1) 9.636 (72.4)
11 7.230 (37.1) 7.968 (51.1) 8.607 (63.3)
12 6.853 (36.1) 7.535 (49.6) 8.124 (“61.3)

13 754912 (32.7) 824.651 (45.0) 884.861 (55.6)
14 741.922 (32.7) 810.461 (45.0) 869.635 (55.6)
15 699.765 (32.7) 764.367 (45.0) 820.134 (55.5)
16 668.559 (32.7) 730.280 (45.0) 783.560 (55.5)

17 9.391 (29.6) 10.209 (40.9) 10.920 (50.7)
18 9292 (28.7) 10.068 (39.5) 10.739 (48.7)

19 875.425 (20.8) 929.592 (28.3) 975.696 (34.6)
20 810.541 (20.8) 860.595 (28.2) 903.199 (34.6)

21 182.802 (16.1) 191.842 (21.9) 199.514 (26.7)

22 179.472 (15.9) 188.218 (21.5) 195.639 (26.3)

23 167.925 (15.7) 176.050 (21.3) 182.943 (26.1)

24 27.235 (19.3) 28.800 (26.1) 30.127 (31.9)
25 70.108 (33.0) 76.618 (45.3) 82.238 (56.0)
26 84.332 (21.2) 89.641 (28.9) 94.160 (35.4)

27 181.675 (25.2) 195.059 (34.4) 206.525 (42.3)

https://doi.org/10.2143/AST.16.1.2015018 Published online by Cambridge University Press


https://doi.org/10.2143/AST.16.1.2015018



