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𝜇𝑥

𝜃 = 𝛼, 𝛽, 𝜖, … ⟼ 𝜇𝑥 = 𝜇𝑥(𝜃)

𝜇𝑥 = 
𝑒𝜖+𝑒𝛼+𝛽𝑥

1+𝑒𝛼+𝛽𝑥

𝜇𝑥 = 𝜇𝑥(𝜃)
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Parametrisierung des Zustands:  𝜖𝑖  =  𝜖0 + 𝜖𝐸𝑀𝑍𝑖,𝐸𝑀 + 𝜖𝑊𝑖𝑡𝑤𝑒𝑍𝑖,𝑊𝑖𝑡𝑤𝑒 
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𝑟 = 𝑠𝑖𝑔𝑛 𝐷 − 𝐷 2[𝐷 ln
𝐷

𝐷 
− (𝐷 − 𝐷 )]

𝐷
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𝐴𝐼𝐶 = −2ℓ + 2𝑛

ℓ 𝑛
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http://www.aktuar.de/
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mailto:Kai.Kaufhold@adreservices.com
http://www.adreservices.com/

