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D. Kurzmitteilungen

ERHARD KREMER, Hamburg

Some Correction Notes on my Papers

Recently 1 read once again my papers which have been published in the
present journal. In each of them I found an error, made by me in the hurry
of preparing them for publication.

In 1983 1 gave description of a model for rating an excess of loss reinsurance
treaty for the cumulative risk in accident insurance (see reference 1). On page
57 the formula for E(XS) should be changed to:

E(XS)=pp — py

In 1985 I developed the mathematics of the general rating method called
“Payback™ (see reference 2). One should replace on the left hand sides of the
formulas on pages 168 (line 13), 170 (line 22) and on the right hand side of
the formula on page 168 (line 23):

o’ by o2,

In 1987 I discovered a handy, as well as general, formula for approximating
the ultimate (non-)ruin probability in the classical risk process model for
intermediate large initial reserve (see reference 3, p. 243), based on renewal
theoretical result of Deligoniil. Unfortunately I omitted a factor in the formula
for h, which should read:

_ 1—-F(y)
h(y) = YA

I ask the readers to excuse these (in principle important) corrections.

Prof. Dr. E. Kremer

Verein zur Forderung der
Angewandten Mathematischen
Statistik und Risikotheorie e. V.
Robert-Koch-Strasse 14 a
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