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The Chain-Ladder and the Bornhuetter-Ferguson reserve estimation methods
are V\;idely used in the general insurance reserving process. For estimate claims
reserves is necessary to know the prediction error in order to know how is accurate
the result estimates.

This thesis is proposed the method for estimating the prediction error of the
Bornhuetter-Ferguson reserve estimation method by using bootstrap technique.
Also compares the results with the estimated prediction error of the Chain-Ladder
reserve estimation method. This study use refers to claims data for the accident year
2005-2009 was classified by type of insurance product which was sold by non-life
insurance company in Thailand. The results showed that paid claims data is not
in the same direction. The prediction error of the Bornhuetter-Ferguson reserve
estimation method by using bootstrap technique are lower than those by using the

chain ladder reserve estimation method.
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