I el el | i i | g Gl
ANFIS djlidl 0slod| e | il Comaid | 20 et 0 dedhuimed i
dada A A4 elacd
Calill 5 Azl ) g elan ) iy Laly
L gl daals — 3 el 448
khlf26580@gmail.com

dada (pmidal) S daaa 2 i Ao Agali 3 )
Ll i g slaa¥) acdy (il upde Al ) g slaa¥) andy plaal) diud
Jo sl draly 3 lail) 4408 (palill g I gual draly 3 lail) A4S (ppalill g
Bl AT alel) d Lol

Ja gl daal a5 jLail) A<
Y.vYy UAJLA_QMU@M\ KXK'

APA eth.d 8 @D Cai gl
(YY) Creaall Lo dasa cdasa c‘:Jc A0l s caas ald eland cdana

CJ}"“"E\Mud})-‘J\ wb&ﬁm}d\u&uha;}d\um}uﬂ\
TS 5ttt dualel) Laall ANFIS 35 ae) sal) dasanl) A<l
60210 (VY daal) cdagundd Anala ob el

https://sjcf.journals.ekb.eq/ :ddaall Ll



mailto:khlf26580@gmail.com
https://sjcf.journals.ekb.eg/

Yoy Gugbe (VY daal) ¢ Ja g daaly o5 jlaill 4081 4 yalal) d1nal)

JO ] o i i o il i i it | i G|
" ANFIS djlid 0slod dummand| Sl | 226 0] bl

Jana L il plaud
daaa Guaall Le dana 3 cqurd e Al 3

Al Al Jaldtiia
taalall clialill 3 5 sl Jal gl (e Ay guadl) Chnd Ciliay g2l Ganadia aag
el s YL Aileial @l cpuelil) 3850 3 Tegall i) e S Ty G
A< ,al 5 508 clulead) el 3ol e ol gy o paalill ale) 5 laiin) g caldUaall & gud
G Jidhy 1A ¢Ganadall dagdy GAa sl Al mali A e Ledlaal Biad e
Adaptive Neuro-Fuzzy )l ael sall dpnasll G 73 0 aladdinl 4 Sl
g Al A gudl) ad Sl gailll anaday il & Inference System (ANFIS)
O il ap@is Yo — Yoo el OMA Calill jeae A4Syl J il (s
M) Ghidl U e Gn peng 4k (ANFIS) z3sa acis il 483 Gulia JDA
Aladiul o) Cus dly ST Juadl il Jaasll &8 ey cdananl) Gl Ul e
e B 40 Y Jaadl (5 Alan ) Cullal) e sl e ST G gama zhsad

Lot G 81 Jany g Lagia S

s A el colaaal Llail e o el e 35080 & el g3 saill Ul e sl (e
tom sl g A o (s giads adall JSG 5 A8y Wdaa 5 aniay Al daunal gl e
Gy Y 4 5L ae) sall dppanl) IS 73 503 o LS xS p2e (0 Lo 53 Gy Lae
dlany) zalaill b LeS <l yuriall oy 483l 5 il A 53 (e 3y 68 Clial il g g
Jalixiy 55 jpacaill dyie 31 Gl e IS Jalinty 40l el 23 gl a5 c5_AY)
Aohall ye g dghadll byl o) 6l 4S 0
(sl Blaiall (yuanll S A gl Ciad Ciliay seill Gacade idalidal) claldl)
el e A8 5 e g ) (30el5 ey ) dyanl) IS

\

MW\A)AX\L;cd}‘aﬂ\umaisg"d})ﬁﬂ\uyh&)sécdg.\.bﬂ\.\
1



Yoy Gugbe (VY daal) ¢ Ja g daaly o5 jlaill 4081 4 yalal) d1nal)

Forecasting Unsettled Claims Reserve On Petroleum
Insurance With Adaptive Neuro — Fuzzy Inference System
(ANFIS)

Mrs. Asmaa Khalaf Sayed Mohammed

Prof. Nadia Ali Shoebh, Dr. Mohammed Abd EImohsen
khlf26580@gmail.com

Abstract:

The Unsettled Claims Reserve is one of the most important
reserves in general insurance. Because of its connection with the
estimation of the Loss Ratio which is many pivotal decisions in the
insurance company depend on it such as Underwriting ,Pricing |,
Investments...,est.

Therefore, accurate prediction of it assists the insurance company
to make decisions properly. Thus, this study aims to use the Adaptive
Neuro-Fuzzy Inference System (ANFIS) model in Forecasting Unsettled
Claims Reserve of the Petroleum Insurance in misr insurance company
during the period 2000 — 2019.

This model combines the advantages of neural networks and fuzzy
logic, thus, it helps in achieving better prediction than this which
achieved by the traditional models. The one of its most important
advantage is the ability to identify incomplete , partial or confused input
patterns that are difficult to describe accurately as well as which contain
some ambiguity, that causes some uncertainty ,it dose not require strong
assumptions between the quality of data and the relationship between

variables as in other statistical methods, moreover, it deals with all types
VY
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of data , whether linear or nonlinear , and dealing with different periods
of time.

The study concluded that the ANFIS model gives more accurate
results in the prediction of the Unsettled Claims Reserve during the study

period by comparing results using predictive accuracy measures such as
MAPE and RMSE.

Keywords: Unsettled Claims Reserve, Neural Networks, Fuzzy Logic,
ANFIS, Petroleum Insurance.
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