
ACMA ACMA 821 Fall 2008 
Advanced Actuarial Models 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. Yi Lu
 

Prerequisite:
 
ACMA 335 
 
Recommended Text: 
 
Á Loss Models, 2nd Edition, 1990, by S.A. Klugman, H.H. Panjer and G.E. Willmot; Publisher: Wiley. 
Á An introduction to Mathematical Risk Theory, 1979, by H.U. Gerber; Publisher: S.S. Huebner Foundation for Insurance, 

U. of Pennsylvania. 
Á Modern Actuarial Risk Theory, 2001, by R. Kaas, M. Goovaerts, J. Dhaene and M. Denuit; Publisher: Kluwer Academic 

Publishers. 
Á A Course in Credibility Theory and its Application, 2005, by Hans Bühlmann and Alois Gisler; Publisher: Springer. 

 
Calendar Description: 
 
Advanced non-life insurance mathematics.  Individual risk models, collective risk models, ruin models. Actuarial reserve 
models: Bonus-malus system, IBNR 

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