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NATAKON NAWARATANA : ANALYSIS OF DISTRIBUTIONS FOR
INSURANCE CLAIMS DATA. THESIS ADVISOR : ASST. PROF.

JESSADA TANTHANUCH, Ph.D. 62 PP.

INSURANCE/PROBABILITY DISTRIBUTION/GENERALIZED LINEAR

MODEL

This thesis aims to apply fundamental statistics and probability to make
a mathematical model for the sample insurance data. Source of insurance data
for testing our assumption was obtained from the free standard dataset, “Sample
Insurance Claim Prediction Dataset” which based on “[Medical Cost Personal
Datasets][1]”, Dataset owner Eason, date created 2018-05-14, last updated 2018-
06-04, version 2. RStudio program was used for statistical analysis and to show
the data histogram.

The results showed that gamma and log-normal distributions were better
fit in modelling than logistic and normal distributions. However, the negative
binomial distribution was also another distribution using in this thesis. In the
process of GLM modelling, all three proposed distributions were applied. For the
model using gamma distribution, variable charges did not depend on sez, region
and insuranceclaim. For the model using Log-normal distribution, variable charges
did not depend on steps only. In the case of using negative binomial distribution,
variable charges did not depend on sexr and step. According to the assessment,

log-normal distribution was the best in GLM model fitting.

School of Mathematics Student’s Signature ‘6‘/%75?@

Academic Year 2019 Advisor’s Signature 'Q/ﬁﬂ“ﬂ"“““’/{“






