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Abstract

The moments of the random future liabilities of health insurance policies are key quantities for
studying distributional properties of the future liabilities. Assuming that the randomness of the
future health status of individual policyholders can be described by a Semi-Markovian multistate
model, integral and differential equations are derived for moments of any order and for the moment
generating function. Different representations are derived and discussed with a view to numerical
solution methods.
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