.dm ACMA 315 Spring 2009
Credibility Theory

Day Course

Students requiring accommodations as a result of disability, must contact the Centre for Students with Disabilities 778-782-3112 or csdo@sfu.ca

Instructor: Dr. Cary Tsai

Prerequisite:
STAT 285

Required Text:
Loss Models: From Data to Decisions, 3rd Edition, 2008, S.A.Klugman, H.H. Panjer and G.E. Willmot; publisher: Wiley

References:
Introduction to Probability Models, (8th Edition), 2003, S.M. Ross

U Conjugate priors
Stochastic Processes:

U Poisson process

U Exponential distribution

Grading Scheme:

Assignments - 10%

Midterm - 40%

Final - 50%

Grading is subject to change.

Students should be aware that they have certain rights to confidentiality concerning the return of course papers and the

posting of marks. Please pay careful attention to the options discussed in class at the beginning of the semester. Students are
reminded that Academic Honesty is a cornerstone of the acquisi


http://www.stat.sfu.ca/%7Ecltsai/
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