BRI PR VA 355 D100
LOSS MODELS | (3)

COURSR TNMES + LOCATICMN: EXAM TIMES + LOCATION:
Mo 2:30 PM - 3:20 PM Dec 19, 2022
BLU 10901, Burnaby 7:00 PM - 10:00 PM

WMC 2200, Burnaby
Th 2:30 PM - 4:20 PM

AQ 5009, Burnaby

INSTRUCTOR:
Chi-Liang Tsai
cltsai@sfu.ca
1778 782-7044
COREQUISITES:
ROrE830.

Description

CALENDAR DESCRIPTION:

Severity models. Risk measures. Frequency models. Frequency and severity with coverage W e


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

Grading

Assignm 20%
Midterm 40%
Midterm 40%

NOTES:

Ab egad g bec ¢ a ge

Materials

REQUIRED READING:

L Mde F Da a Dec ed , Authors: S.A. . Panjer, and G.E. Willmot. Publisher: Wiley

The digital copy purcharc


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

