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Abstract:

The insurance sector plays an important role in the economics of both
developed and developing countries. Insurance in most of its forms
constitute investment tools and savings in order to reduce the financial loses
of individuals and enterprises in viewof reducing the degree of risk by
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paying the necessary composition for them, thus relieving the financial
burdenon them So,the task of the insurance company to rely on modern
methods when taking decisions to determine the appropriate amount of
composition for the success of these companies and their continuity in
pushing the pace of growth

In this paper we will attempt to demonstrate the concept of
insuranceand to give an overview of Fuzzy Goal Programming Model
(FGP), and finally we will apply the FGP model proposed by Yaghoobi
&Tamiz in the Algerian Insurance Company (La CAAT).
Keywords: Insurance; Fuzzy Goal Programming Model; The Algerian
Insurance Company (La CAAT) -Maghnia-.
JEL Classification Codes: C44, C52, C61, G22.
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max=U1+U2;
543130+850*x1+3782*x2+454*x3+400*x4+2273*x5+n1>=20000000;
Ul=1-(nl1/100000) ;
39900+658*x1+902*x2+159*x3+96*x4+1450*x5-p2<=10000000;
U2=1-(p2/100000) ;

X1>15000;
x2>1250;
x3>400;
x4>700;
x5>1000;
end

P LS ad 2 sl
Global optimal solution found.
Objective value: 2.000000
Infeasibilities: 0.000000
Total solver iterations: 0

Variable Value ReducedCost
Ul 1.000000 0.000000
U2 1.000000 0.000000
X1 15000.00 0.000000
X2 2900.000 0.000000
X3 400.0000 0.000000
X4 500.0000 0.000000
X5 1100.000 0.000000
N1 0.000000 0.5000000
P2 0.000000 0.3333333
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