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Course Structure: Lecture: 2h Exercises: 1h   
 
Content: Functions describing the lifetimes. Basic univariate and bivariate life 

models. General introduction into the theory of hazard vector fields 
and line integrals. Exponential representation of multivariate continu-
ous survival function via line integrals. Sibuya-type bivariate aging 
property and copula representations. Hazard potential. Discrete line 
integral on uniform grids - theory and  probability interpretation. Actu-
arial applications - life paths presentation via line integrals and "life-
giving" energy interpretation. Green's theorem and optimal path selec-
tion. 

 
Prerequisite: MA0009 Introduction to Probability and Statistics 
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Certificate:  Exam, 5 CP  
 
Location/ Lecture/Exercises: see TUMonline 


