UNN 6 /’
),
Autoregressive Moving
Average (ARMA(1,1))
Autoregressive (Haberman, 1994) Moving Average
(Haberman and Wong, 1997) 1 2

(Anderson, 1985)

(Dufresne, 1988)
(Dufresne, 1989)

Autoregressive 1 2 (Haberman, 1994)
Moving Average 1 2 (Haberman
and Wong, 1997)
Normal Cost (Premium)
(Pension Plan) (Accrued Liahility)
(Reserve? Service
Table (Mortality Table)

Normal Cost
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Frozen Initial Liability

Normal Cost, Unfunded Accrued Liability

Actuarial Gain

(Aggregate Funding Method) Normal Cost
Frozen Initial Liability Normal Cost Unfunded
Accrued Liability Actuarial Gain
( ) Spread

(ADJ(1))

im EF(t)=AL lim EC(t) =NC

t-> Q@ [-» @
Autoregressive 1
AL(k k(l-U
lim EF(t) = (k=d)e e lim EC(t)=NC +AL ( __________ ¢ )e

[-» CO 1-QC <-»C0 1'QC



Moving Average 1

im £F() = AHCUCC 2 e =ne caKlbua) e
o0 1-Q0C 0 TQCC
Autoregressive Moving Average 11
AL (k- k(l-V
im EF(t) = AL(-d)e Sl EC(t) =NC Al tVe) e
t>C0 1- QC (->00 7- Q¢
Normal Cost
( 2)
Force of Interest
Exponential Stationary ~ Autoregressive 1 Moving Average
1 Autoregressive Moving Average =
ARMA (U)
(1)
70 40 18 49
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ARMA(L,1)

) im F(t) = AL lim C(t) = NC

t—>00 t—>00



129

Autoregressive Moving Average L 8
Autoregressive 1 Moving Average 1
Autoregressive Moving Average 11
Autoregressive Moving Average 1 Autoregressive Moving Average
1, 1
2
1 (NC,AL B
Stochastic
NC AL
NC 3
AL NC



Stochastic
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