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Research activity at ISBA (2017-2018)

> Research contracts : the scientific activities developed by ISBA members 
are supported by various programs funded by the Belgian French-speaking 
Community (Fédération Wallonie-Bruxelles), the Walloon Region of Bel-
gium (Région wallonne), the Belgian Federal Government and the Euro-
pean Union. Besides the public support, ISBA also benefited from fruitful 
collaboration with private partners mainly from the pharmaceutical and 
financial sectors. All our research contracts are listed at https://uclouvain.
be/en/research-institutes/lidam/isba/research-contracts.html.

> Training junior researchers is a key activity for ISBA senior academic 
members. In 2017-2018, ISBA has hosted 26 PhD students and 8 post-doc 
researchers.

> ISBA members published 45 papers in international refereed journals. 
Research to appear soon, or under evaluation, was reported in 30 discus-
sion papers.

> The Institute welcomed about twenty visitors from around the world.

> In a series of Seminars, invited speakers presented their research results. 
There have been 12 such seminars and 15 workshops in 2017-2018 .          

 
 

https://uclouvain.be/en/research-institutes/lidam/isba/research-contracts.html
https://uclouvain.be/en/research-institutes/lidam/isba/research-contracts.html
https://uclouvain.be/en/research-institutes/immaq/isba/phd-and-postdocs.html
BSS_2014_PhD_Day_Statistics_Nov_2014.pdf
https://uclouvain.be/en/research-institutes/immaq/lfin/cems-phd-courses.html
https://uclouvain.be/en/research-institutes/immaq/lfin/cems-phd-courses.html
https://uclouvain.be/en/research-institutes/immaq/isba/visitors.html
https://uclouvain.be/en/research-institutes/immaq/isba/seminars.html
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1. Publications

1.1. Reprints (45 publications) 

1.	 Rp2018/30 - De Valk, C. And J-J. Cai
A high quantile estimator based on the log-generalized Weibull tail limit
Econometrics and Statistics, 6, 107-128, 2018

2.	 Rp2018/29 - N. Uyttendaele
On the estimation of nested Archimedean copulas: a theoretical and an 
experimental comparison
Computational Statistics, 33, 1047-1070, 2018

3.	 Rp2018/28 - Martin, M., Legat, B., Leenders, J., Vanwinsberghe,  
J., Rousseau, R., Boulanger, B., Eilers, P., De Tullio, P. And B. Govaerts
PepsNMR for 1 H NMR metabolomic data pre-processing
Analytica Chimica Acta, 1019, 1-13, 2018

4.	 Rp2018/27 - D. Hainaut
A Neural-Network Analyzer for Mortality Forecast
ASTIN Bulletin, 48, 481-508, 2018

5.	 Rp2018/26 - Alonso-García, J., Boado-Penas, M. And P. Devolder
Adequacy, fairness and sustainability of pay-as-you-go-pension-systems: 
defined benefit versus defined contribution
European Journal of Finance, 24, 1100-1122, 2018

6.	 Rp2018/25 - Bernard, C., Denuit, M. And S. Vanduffel
Measuring Portfolio Risk Under Partial Dependence Information
The Journal of Risk and Insurance, 85, 843-863, 2018

7.	 Rp2018/24 - Bremhorst, V., Kreyenfeld, M. And P. Lambert
Nonparametric double additive cure survival models: An application to 
the estimation of the non-linear effect of age at first parenthood on  
fertility progression
Statistical Modelling, 19, 1–28, 2018
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8.	 Rp2018/23 - Daraio, C., Simar, L. And P. Wilson
Central limit theorems for conditional efficiency measures and tests of 
the ‘separability’ condition in non-parametric, two-stage models of  
production
The Econometrics Journal, 21, 170-191, 2018

9.	 Rp2018/22 - Davis, R., Drees, H., Segers, J. And M. Warchol
Inference on the tail process with application to financial time series 
modelling
Journal of Econometrics, 205, 505-525, 2018

10.	 Rp2018/21 - Denuit, M. And C. Legrand
Risk classification in life and health insurance: extension to continuous 
covariates
European Actuarial Journal, 8, 245-255, 2018

11.	 Rp2018/20 - Steland, A. And R. Von Sachs
Asymptotics for high-dimensional covariance matrices and quadratic 
forms with applications to the trace functional and shrinkage
Stochastic Processes and their Applications, 128, 2816-2855, 2018

12.	 Rp2018/19 - Einmahl, J., Kiriliouk, A. And J. Segers,
A continuous updating weighted least squares estimator of tail  
dependence in high dimensions
Extremes, 21, 205-233, 2018

13.	 Rp2018/18 - Berghaus, B. And J. Segers
 Weak convergence of the weighted empirical beta copula process
Journal of Multivariate Analysis, 166, 266-281, 2018

14.	 Rp2018/17 - Wunsch, G., Mouchart, M. And F. Russo
Causal attribution in block-recursive social systems: A structural modeling 
perspective
Methodological Innovations, 11, 1-11, 2018
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15.	 Rp2018/16 - Fève, F., Florens, J-P. And I. Van Keilegom
Estimation of Conditional Ranks and Tests of Exogeneity in  
Nonparametric Nonseparable Models
Journal of Business and Economic Statistics, 36 , 334-345, 2018

16.	 Rp2018/15 - Kiriliouk, A., Rootzén, H., Segers, J. And J. Wadsworth
Peaks over thresholds modelling with multivariate generalized Pareto 
distributions
Technometrics, Vol. to appear, online first, June 2018

17.	 Rp2018/14 - J. Segers
Comments on “Human life is unlimited – but short” by H. Rootzén And  
D. Zholud
Extremes, 21, 387-390, 2018

18.	 Rp2018/13 - Gressani, O. And P. Lambert
Fast Bayesian inference using Laplace approximations in a flexible  
promotion time cure model based on P-splines
Computational Statistics & Data Analysis, 124, 151-167, 2018

19.	 Rp2018/12 - Portier, F. And J. Segers
On the weak convergence of the empirical conditional copula under a 
simplifying assumption
Journal of Multivariate Analysis, 166, 160-181, 2018

20.	 Rp2018/11 - Hainaut, D., Devolder, P. And A. Pelsser
Robust evaluation of SCR for participating life insurances under  
Solvency II
Insurance: Mathematics and Economics, 79, 107-123, 2018

21.	 Rp2018/10 -  Simar, L. And V. Zelenyuk
Central Limit Theorems for Aggregate Efficiency
Operations Research, 66, 137-149, 2018

22.	 Rp2018/09 - Hafner, C. Manner, H. And L. Simar
The «Wrong Skewness» Problem in Stochastic Frontier Models:  a new 
approach
Econometric Review, 37, 380-400, 2018
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23.	 Rp2018/08 - Mastromarco, C. And L. Simar
Globalization and productivity: A robust nonparametric world frontier 
analysis
Economic Modelling, 69, 134–149, 2018

24.	 Rp2018/07 - Bücher, A. And J. Segers
Inference for heavy tailed stationary time series based on sliding blocks
Electronic Journal of Statistics, 12, 1098-1125, 2018

25.	 Rp2018/06 - Barbieri, A., Tami, M., Bry, X., Azria, D., Gourgou,  
S., Bascoul-Mollevi, C. And C. Lavergne
EM algorithm estimation of a structural equation model for the  
longitudinal study of the quality of life
Statistics in Medicine, 37, 1031-1046, 2018

26.	 Rp2018/05 - Rootzén, H., Segers, J. And J. Wadsworth
Multivariate peaks over thresholds models
Extremes, 21, 115-145, 2018

27.	 Rp2018/04 - M. Denuit
Risk apportionment and multiply monotone targets
Mathematical Social Sciences, 92, 74-77, 2018

28.	 Rp2018/03 - Rootzén, H., Segers, J. And J. Wadsworth
Multivariate generalized Pareto distributions: Parametrizations,  
representations, and properties
Journal of Multivariate Analysis, 165, 117-131, 2018

29.	 Rp2018/02 - Denuit, M. And J. Trufin
Collective loss reserving with two types of claims in motor third party 
liability insurance
Journal of Computational and Applied Mathematics, 335, 168-184, 2018

30.	 Rp2018/01 - Bücher, A. And J. Segers
Maximum likelihood estimation for the Fréchet distribution based on 
block maxima extracted from a time series
Bernoulli, 24, 1427-1462, 2018
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31.	 Rp2017/43 - G. Mazo
A Semiparametric and Location-Shift Copula-Based Mixture Model
Journal of Classification, 34, 444-464, 2017

32.	 Rp2017/42 - D. Hainaut
Continuous Mixed-Laplace Jump Diffusion Models for Stocks and  
Commodities
Quantitative Finance and Economics,  1, 145-173, 2017

33.	 Rp2017/41 - Hafner, C. And A. Preminger
On asymptotic theory for ARCH(infinity) models
Journal of Time Series Analysis, 38, 865-879, 2017

34.	 Rp2017/40 - Hafner, C. And O. Linton
An almost closed form estimator of the exponential GARCH model
Econometric Theory, 33, 1013-1038, 2017

35.	 Rp2017/39 - Bücher, A. And J. Segers
On the maximum likelihood estimator for the Generalized Extreme-Value 
distribution
Extremes, 20, 839-872, 2017

36.	 Rp2017/38 - Denuit, M. And J. Trufin
Beyond the Tweedie Reserving Model: The Collective Approach to Loss 
Development
North American Actuarial Journal, 21, 611-619, 2017

37.	 Rp2017/37 - Hafner, C. And F. Walders
Heterogeneous Liquidity Effects in Corporate Bond Spreads
The Journal of Fixed Income, 26, 73-91, 2017

38.	 Rp2017/36 - Dhaene, J., Godecharle, E., Antonio, K. Denuit, M. And 
H. Hanbali
Lifelong health insurance covers with surrender values: updating  
mechanisms in the presence of medical inflation
ASTIN Bulletin, 47, 803-836, 2017
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39.	 Rp2017/35 - Desmet, L., Venet, D., Doffagne, E., Timmermans, C., 
Legrand, C. Burzykowski, T. And M. Buyse
Use of the beta-binomial model for central statistical monitoring of  
multicenter clinical trials
Statistics in Biopharmaceutical Research, 9, 1-11, 2017

40.	 Rp2017/34 - Bertrand, A., Legrand, C., Carroll, R., De Meester, C. 
And I. Van Keilegom
 Inference in a survival cure model with mismeasured covariates using a 
simulation-extrapolation approach
Biometrika, 104, 31-50, 2017

41.	 Rp2017/33 - Devolder, P. And A. Lebègue
Iterated VaR or CTE measures: A false good idea?
Scandinavian Actuarial Journal, 2017, 287-318, 2017

42.	 Rp2017/32 - Fiecas, M., Franke, J., Von Sachs, R. And J. Tadjuidje
Shrinkage Estimation for Multivariate Hidden Markov Mixture Models
Journal of the American Statistical Association, 112, 424-435, 2017

43.	 Rp2017/31 - Hambuckers, J. And C. Heuchenne
A robust statistical approach to select adequate error distributions for 
financial returns
Journal of Applied Statistics, 44, 137-161, 2017

44.	 Rp2017/30 - Sabourin, A. And J. Segers
 Marginal standardization of upper semicontinuous processes with  
application to max-stable processes
Journal of Applied Probability, 54, 773-796, 2017

45.	 Rp2017/29 - Segers, J., Zhao, Y. And T. Meinguet
Polar decomposition of regularly varying time series in star-shaped  
metric spaces
Extremes, 20, 539-566, 2017
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1.2. Discussion Papers (30 publications) 

1.	 Dp2018/25 - Chau, J. And R. Von Sachs
Intrinsic wavelet regression for surfaces of Hermitian positive definite 
matrices

2.	 Dp2018/24 - Ngugnie Diffouo, P. And P. Devolder
Static risk measurement of life annuity products: the longevity model

3.	 Dp2018/23 - Devolder, P. And P. Ngugnie Diffouo
Valuation of insurer’s solvency for a life annuity within the  
equity-longevity model

4.	 Dp2018/22 - Alonso-García, J., Boado-Penas, M. And P. Devolder
Adequacy, fairness and sustainability of pay-as-you-go-pension-systems: 
defined benefit versus defined contribution

5.	 Dp2018/21 - Simar, L. And P. Wilson
Central Limit Theorems and Inference for Sources of Productivity Change 
Measured by Nonparametric Malmquist Indices

6.	 Dp2018/20 - Simar, L. And V. Zelenyuk
Improving Finite Sample Approximation by Central Limit Theorems for 
DEA and FDH efficiency scores

7.	 Dp2018/19 - Pechon, F., Denuit, M. And J. Trufin
Multivariate Modelling of Multiple Guarantees in Motor Insurance of a 
Household

8.	 Dp2018/18 - Simar, L. And P. Wilson
Technical, Allocative and Overall Efficiency: Inference and Hypothesis 
Testing

9.	 Dp2018/17 - Daraio, C., Simar, L. And P. Wilson
Fast and Efficient Computation of Directional Distance Estimators
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10.	 Dp2018/16 - Féraud, B., Leenders, J., Martineau, E., Giraudeau, 
P., Govaerts, B. And P. De Tullio
Two data pre-processing workflows to facilitate the discovery of  
biomarkers by 2D NMR metabolomics

11.	 Dp2018/15 - D. Hainaut
A self-organizing predictive map for non-life insurance

12.	 Dp2018/14 - Hainaut, D. And S. Goutte
A switching microstructure model for stock prices

13.	 Dp2018/13 - Hainaut, H. And F. Moraux
A switching self-exciting jump diffusion process for stock prices

14.	 Dp2018/12 - D. Hainaut
Hedging of crop harvest with derivatives on temperature

15.	 Dp2018/11 - Hainaut, D. And G. Deelstra
A Bivariate Mutually-Excited Switching Jump Diffusion (BMESJD) for 
asset prices

16.	 Dp2018/10 - Kneip A., Simar, L. And P. Wilson
Inference in Dynamic, Nonparametric Models of Production:  
Central Limit Theorems for Malmquist Indices

17.	 Dp2018/09 - Martin, M., Legat, B., Leenders, J., Vanwinsberghe, 
J., Rousseau, R., Boulanger, B., Eilers, P., De Tullio, P. And B. Govaerts
PepsNMR for 1H-NMR metabolomic data pre-processing

18.	 Dp2018/08 - Florens, J.P., Simar, L. And I. Van Keilegom
Estimation of the Boundary of a Variable observed with Symmetric 
Error

19.	 Dp2018/07 - Badin, L., Daraio, C. And L. Simar
A Bootstrap Approach for Bandwidth Selection in Estimating  
Conditional Efficiency Measures
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20.	 Dp2018/06 - Chiapino, M., Sabourin, A. And J. Segers
Identifying groups of variables with the potential of being large  
simultaneously

21.	 Dp2018/05 - Guillote, S., Perron, F. And J. Segers
Bayesian Inference For Bivariate Ranks

22.	 Dp2018/04 - Park, B., Simar, L. And V. Zelenyuk
Forecasting of Recessions via Dynamic Probit for Time Series: Replication 
and Extension of Kauppi and Saikkonen (2008)

23.	 Dp2018/03 - Daouia, A., Florens, J-P. And L. Simar
Robustified expected maximum production frontiers

24.	 Dp2018/02 - Davis, R., Holger, D., Segers, J. And M. Warchol
Inference on the tail process with application to financial time series 
modelling

25.	 Dp2018/01 - Portier, F. And J. Segers
Monte Carlo integration with a growing number of control variates

26.	 Dp2017/30 - Mastromarco, C. And L. Simar
Cross-Section Dependence and Latent Heterogeneity to Evaluate the 
Impact of Human Capital on Country Performance

27.	 Dp2017/29 - Wunsch, G., Mouchart, M. And F. Russo
Causal attribution in block-recursive social sytems. A structural modeling 
perspective

28.	 Dp2017/28 - Kiriliouk, A., Segers, J. And L. Tafakori
An estimator of the stable tail dependence function based on the empiri-
cal beta copula

29.	 Dp2017/27 - A. Kiriliouk
Hypothesis testing for tail dependence parameters on the boundary of 
the parameter space with application to generalized max-linear models
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30.	 Dp2017/26 - Lambert, P. And V. Bremhorst
Estimation and identication issues in the promotion time cure model 
when the same covariates enter the cure probability and time-to-event 
model components
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2. Visitors 

1.	 Emilie Chautru, Mines ParisTech, Fontainebleau, France
	 04/09/2017 - 22/12/2017, invited by J. Segers

2.	 Inmaculada Fabián, Universidad de Extremadura, Cáceres, Spain
	 26/09/2017 - 30/09/2017, invited by P. Devolder

3.	 Sandra Plancade, INRA Paris, France
	 12/10/2017 - 09/04/2019, invited by A. El Ghouch

4.	 Inmaculada Fabián, Universidad de Extremadura, Cáceres, Spain
	 13/10/2017 - 21/10/2017, invited by P. Devolder

5.	 Anne Vanhems, Toulouse Business School, France
	 22/10/2017 - 02/11/2017, Invited by L. Simar

6.	 Pierre Maréchal, Institut Supérieur de l’Aéronautique et de l’Espace, France
	 22/10/2017 - 02/11/2017, Invited by L. Simar

7.	 Samuel Maistre, Université de Strasbourg,
	 29/10/2017 - 03/03/2018, invited by A. El Ghouch

8.	 Paul Wilson, Clemson University, NC, USA
	 09/12/2017  - 15/12/2017, Invited by L. Simar

9.	 Inmaculada Fabián, Universidad de Extremadura, Cáceres, Spain
	 15/12/2017 - 20/12/2017, invited by P. Devolder

10.	 Guillaume Bagnarosa, Rennes School of Business, France
	 16/01/2018 - 18/01/2018, invited by P. Devolder

11.	 Anne Vanhems, Toulouse Business School, France
	 30/01/2018 - 31/01/2018, Invited by L. Simar

12.	 Pierre Maréchal, Institut Supérieur de l’Aéronautique et de l’Espace, France
	 30/01/2018 - 31/01/2018, Invited by L. Simar

13.	 Sylvain Sardy,  Université de Genève, Switzerland
	 14/02/2018 - 16/02/2018, Invited by R. von Sachs
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14.	 Gildas Mazo, INRA Paris, France
	 26/02/2018 - 02/03/2018, Invited by J. Segers

15.	 Johannes Lederer, Bochum University, Germany
	 05/03/2018 - 16/03/2017, Invited by R. von Sachs

16.	 Paul Wilson, Clemson University, NC, USA
	 07/04/2018 - 21/04/2018, Invited by L. Simar

17.	 Valentin Zelenyuk, University of Queensland, Australia
	 22/04/2018 - 28/04/2018, Invited by L. Simar

18.	 Hrvoje Planinic, University of Zagreb, Croatia
	 13/05/2018 - 18/05/2018 Invited by J. Segers

19.	 Valentin Zelenyuk, University of Queensland, Australia
	 16/06/2018 - 02/07/2018, Invited by L. Simar

20.	 Roberta Melis, University of Sassari, Italy
	 01/07/2018 - 08/07/2018, Invited by P. Devolder

21.	 Camilla Mastromarco, University of Salento, Italy
	 29/08/2018 - 8/09/2018, Invited by L. Simar
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3. Seminars and Workshops

3.1 Seminars 

13/10/2017 	
Statistics seminars
Emilie Chautru, Mines ParisTech, Fontainebleau, France 
«Optimal survey schemes for stochastic gradient descent with applications 
to M-estimation»

03/11/2017
Statistics seminars
Marc Buyse, ScD IDDI, San Francisco, USA and I-BioStat, UHasselt, Belgium
«Generalized pairwise comparisons in randomized trials of experimental 
interventions»

24/11/2017
Statistics seminars/Joint seminar UCL-ULB at ULB
Johan Segers, ISBA - UCL 
«Accelerating the convergence rate of Monte Carlo integration through 
ordinary least squares» 
David Preinerstorfer, ULB 
«Uniformly valid confidence intervals post-model-selection» 

01/12/2017 
Statistics seminars 
Christophe Ley, Ghent University 
 «An alternative ranking for national soccer teams based on strength para-
meters»
 
16/12/2016
Statistics seminars
Philippe Naveau, Laboratoire des Sciences du Climat et l’Environnement
«Modeling jointly low, moderate, and heavy rainfall intensities without a 
threshold selection»

17/01/2017 	
Actuarial Seminars 
Guillaume Bagnarosa, Rennes School of Business 
«Farmers credit risk modelling under climate uncertainty»
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16/02/2018 
Statistics seminars
Sylvain Sardy, Université de Genève
«Thresholding tests»

16/03/2018 
Statistics seminars
Johannes Lederer, University of Bochum
«Tuning Parameters in Brain Imaging»

27/04/2018 
Statistics seminars
Valentin Zelenyuk, University of Queensland, Australia
«Inference for Non-Parametric Stochastic Frontier Model»

11/05/2018 
Statistics seminars
Eleni-Rosalina Andrinopoulou, Erasmus University, The Netherlands
«Joint Modelling of Longitudinal and Survival Data»

30/05/2018 
Actuarial seminars 
Peter Hieber, ISBA-UCL 
«Consistently modeling unisex mortality rates»
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3.2 Applied Statistics Workshops 

22/09/2017
Christian Ritter, SMCS, UCL & Ritter & Danielson Consulting
«See and Show, Part 1» & «See and Show, Part 2»

 06/10/2017
Catherine  Péters, Commission nationale pour les droits de l’enfant (CNDE), 
«Make them count – Enquête spécifique: enfants dans la migration»

 27/10/2017 
‘Equipe SMCS’  
«Au menu du SMCS : les modèles mixtes à toutes les sauces»

10/11/2017
Ilham Sebban, Séverine Guisset, Christian Ritter
«Analyser les réponses ouvertes d’une enquête avec des outils automatiques - 
premiers pas»

17/11/2017
Aline Michel, Senior Manager, PwC
«Quelques exemples d’applications de techniques statistiques en actuariat» 
Mattias Neyt, Senior Health Economist, Belgian Health Care Knowledge Centre
«The importance of economic evaluations – think about it (in time)» 
 
23/02/2018 
Sabine Verboven, Atlas Copco, Belgium  
«Data Science in Practice - Examples from Industry»
Anne-Laure Buisson, VOO  
«Deux exemples d’analyses de données temporelles : survie et cluster de sé-
quences»

02/03/2018 
Conny Aerts, KU Leuven  
«Bridging Statistical Modelling and Starquakes: Asteroseismology»
Donatien Hainaut, ISBA, UCL, IMMAQ 
«Réseaux neurones et assurance non-vie»
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30/03/2018
Anne-Sophie Lambert, UCL, IRES
«Evaluation de projets pilotes : entre défis scientifiques et recommandations 
utiles pour les politiques» 
Mestdagh Joris, SPF Public Health
«Statistical Techniques in Nursing Related Models»

04/05/2018 
Kristel Vignery, Université Saint-Louis 
«Défis méthodologiques relatifs à l’étude de l’impact d’un réseau sur une va-
riable d’intérêt : L’exemple des réseaux étudiants et de la réussite à l’université»
Radia Belhocine, Business and Decision 
«Mise en place d’un DataLab : de la compréhension des enjeux à la visualisation 
Shin»
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4. Scientific Events 

15/09/2017
ISBA (UCL) and ISFA (Université Claude Bernard, Lyon) jointly organize 
a one day Workshop on « Data science in Finance and Insurance » on 
Friday, September 15, 2017

29/05/2018
 Workshop on « Assurabilité des personnes ayant eu un cancer »
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Workshop 
on « data sciences 

applied to insurance 
and finance »
(Chaire DAMI)

 September 15, 2017
Louvain-la-Neuve 

SOCR 11

  PROGRAMME

https://uclouvain.be/en/research-institutes/immaq/isba/workshop-chaire-dami.html

8h30-8h50 : Welcome & coffee

8h50-9h00 : Welcome speech

9h00-10h30 | chairman: Frédéric Planchet
• Guojun Gan (Connecticut University)

Valuation of Large Variable Annuity 
Portfolios: Challenges and Potential 
Solutions

• Bart Baesens (KUL) 
Credit Risk Analytics: Basel versus IFRS 9

• Gareth Peters (UCLondon) 
Feature Extraction Methods and 
Stochastic Mortality Modelling

10h30-11h00 : Coffee break

11h00-12h30 | chairman: Stéphane Loisel
• Montserrat Guillen (Barcelona University) 

Telematics and the natural evolution of 
pricing in motor insurance

• Katrien Antonio (KUL) 
Sparse modeling of risk factors in 
insurance analytics

• Silvia Figini (Universita di Pavia) 
Credit data science risk models for SMEs

12h30-14h00 : Lunchtime

14h00-15h30 | chairman: Yahia Sahli 
• Enrico Biffis (Imperial College) 

Satellite Data and Machine Learning for 
Weather Risk Management and Food 
Security

• Said Achchab (ENSIAS) 
A hybrid deep network approach for 
predictive analysis of massive and 
incomplete data of insurance

• Christian Robert (UCBL) 
Non parametric individual claim reserving

15h30-16h00 : Coffee break

16h00-17h00 | chairman: Pierre Therond
• Sébastien Conort (BNP Paribas Cardif) 

Discovery of Deep Learning - Illustration 
on a Natural Language Processing use 
case at BNP Paribas Cardif

• Sébastien de Valeriola (UCL) 
Decision trees & random forest algorithms 
in credit risk assessment



 24

Workshop May 29, 2018
« Assurabilité des personnes ayant eu un cancer »

Date : May 29, 2018
Time : 14:00 - 17:15
Location : Louvain-la-Neuve
Address : ISBA - C045 (Salle Gauss)

Programme 

14h00 : Philippe-Jean Bousquet, Institut National du Cancer 
«L’instauration du droit à l’oubli en France»

14h45 : Jean-Claude De Pooter, Bureau de Suivi de la Tarification 
«Bureau du suivi de la tarification assurance solde restant dû : 
Fonctionnement du bureau et aperçu des demandes sur  
la période 2015-2017»

16h00 : Geert Silversmit, Belgian Cancer Registry
«The Belgian Cancer Registry and population-based cure of cancer  
in Flanders»

16h45 : Antoine Soetewey, ISBA, UCL
«La tarification actuarielle de la vie et de la santé :  
une approche biostatistique»
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