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ABSTRACT

This independent study examines the estimation of expected aggregate claim for a Thai insurance company
following the earthquake on March 28, 2025. The study utilizes data spanning from March 29 to September 30,
2025, and employs stochastic models for aggregate claim estimation by considering the homogeneous compound
Poisson process and the nonhomogeneous compound Poisson process. The claim size is assumed to follow a

Pareto distribution. Then, We compare and choose the best model for calculating the company's surplus.
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