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COURSE TIMES + LOCATION:

Tu, Th 10:30 AM ï 11:20 AM 
AQ 5046, Burnaby

EXAM TIME + LOCATION:

 

INSTRUCTOR:

Lu, Yi
yilu@sfu.ca
1 778 782-7231

PREREQUISITES:
Dependent on the topic covered.

SPRING 2020 - ACMA 490 D100
SELECTED TOPICS IN ACTUARIAL SCIENCE (3)
Actuarial Models for Non-life Insurance
Class	Number:	3952  Delivery	Method:	In	Person

Overview

Description

CALENDAR DESCRIPTION:
The topics included in this course will vary from term to term depending on faculty availability and student interest.

COURSE DETAILS:

&RXUVH�7LWOH: Actuarial Models for Non-Life Insurance   
    
3UH�UHTXLVWLHV: ACMA 355.      
 
&RXUVH�2XWOLQH�

The main objective of this course is to review advanced actuarial models in non-life insurance and to introduce some methods which
are relevant for actuarial practice. The topics covered by this course are the following:

1. Some topics on individual risk models and collective risk models.
2. Some practical methods: Bonus-malus system, IBNR techniques.
3. Topics on generalized linear models (GLM) with applications in actuarial statistics.
4. Classical risk process and ruin theory.

Grading

Assignments, Presentation, and Project 50

Exam 50

NOTES:
Above grading is subject to change.

Materials

E
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