
COURSE TIMES + LOCATION:

Mo 2:30 PM – 3:20 PM
BLU 10901, Burnaby

Th 2:30 PM – 4:20 PM
AQ 5009, Burnaby

EXAM TIMES + LOCATION:

Dec 19, 2022
7:00 PM – 10:00 PM
WMC 2200, Burnaby

INSTRUCTOR:

Chi-Liang Tsai
cltsai@sfu.ca
1 778 782-7044

COREQUISITES:

STAT 330.

FALL 2022 - ACMA 355 D100

LOSS MODELS I (3)
Class Number: 4614  Delivery Method: In Person

Description

CALENDAR DESCRIPTION:

Severity models. Risk measures. Frequency models. Frequency and severity with coverage�匀W L  �眈瀀 e 6 � e ĢeeeneseĢ br蜀 eveu el' e핰　eke vD Ģ �眈瀀

eskewe�匀iageskĢl ls coi-LD Ģ �眈瀀 l

 moand l con e핰し攇怀iaewaooun0�

R0 iaewa

uikerieia-kdel-y �眈瀀 o3

R Q

COURSR N CC O瀀ES

�-• �‡�™‰�#�8X��r�t�ä���‹�–�•�ƒ�–�Š���…�‘�• �‡Õp0We�`�‹�ƒ�‡�™�ƒ�‘�‘�—�•�™�ƒ�“�‘���•�Ž�•�Ž

R0 iaewa

Rel$锂怀 ma Foaewaieawaoour蠐ሀ iaewi2硙镐o0Pnlsde0 P. it nath conRwai@y ek edia - eneh蠐ሀicy modela  ith co Fth蠐ሀsurey a eenR7 1$锂怀7$锂怀 lcy a$锂怀iaewaFri2F

/stat-actsci/department/profiles/cltsai.html
mailto:cltsai@sfu.ca
http://www.cia-ica.ca/membership/uap


 

Grading

Assignments, quizzes and project  20%

Midterm 1  40%

Midterm 2  40%

NOTES:

Above grading is subject to change.

Materials

REQUIRED READING:

Loss Models: From Data to Decisions, 5th ed., Authors: S.A. Klugman, H.H. Panjer, and G.E. Willmot. Publisher: Wiley

The digital copy purcha�rc 

https://www.actexmadriver.com/product.aspx?id=453144063
https://shop.sfu.ca/course-materials/my-personalized-course-materials
mailto:caladmin@sfu.ca
/stat-actsci/all-students/other-resources/tutoring.html
http://www.sfu.ca/students/academicintegrity.html


their studies honestly

http://www.sfu.ca/policies/gazette/student/s10-01.html

