
Parametric and non-parametric statistical models
for the control of insurance companies

Paolo De Angelis Emilia Di Lorenzo
Dipartimento di Matematica per le Decisioni Dipartimento di Matematica e Statistica

Economiche, Finanziarie e Assicurative University of Naples ”Federico II”
University of Rome ”La Sapienza” diloremi@unina.it

paolo.deangelis@uniroma1.it

Keywords: Solvency, Multivariate Analysis, Decision-tree models.

Abstract

The problem of evaluating the solvency of insurance companies is tackled through
the use of parametric and non-parametric statistical models, constructed using re-
spectively multivariate methodologies and decision-tree techniques. First we intend
to present the theoretical framework of both methodologies describing them within
a Bayesian context, then two models are tested on a sample of Italian non-life in-
surance companies and their performance compared.
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