
COURSE TIMES + LOCATION:

Mo 2:30 PM – 4:20 PM

AQ 5029, Burnaby

Fr 9:30 AM – 10:20 AM

AQ 5029, Burnaby

EXAM TIMES + LOCATION:

Apr 24, 2023

3:30 PM – 6:30 PM

AQ 5025, Burnaby

INSTRUCTOR:

Yi Lu

yilu@sfu.ca

1 778 782-7231

PREREQUISITES:

Dependent on the topic covered.

SPRING 2023 - STAT 490 D100

SELECTED TOPICS IN PROBABILITY AND STATISTICS (3)
Advanced Actuarial Models

Class	Number:	5923
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NOTES:

Above	grading	is	subject	to	change.

Materials

RECOMMENDED READING:

Stochastic	Claims	Reserving	Methods	in	Insurance, 2008, M.V. Wüthrich and M. Merz; John Wiley & Sons, Ltd.

Actuarial	Modelling	of	Claim	Counts, 2007, M. Denuit, X. Marechal, S. Pitrebois, and J.-F. Walhin; John Wiley & Sons, Ltd.

Loss	Models,	5th	Edition, 2019, S.A. Klugman, H.H. Panjer, and G.E. Willmot; John Wiley & Sons, Ltd.

Modern	Actuarial	Risk	Theory,	2001, R. Kaas, M. Goovaerts, J. Dhaene and M. Denuit; Publisher: Kluwer Academic Publishers.

A	Course	in	Credibility	Theory	and	its	Application, 2005, H. Bühlmann and A. Gisler; Springer.

Stochastic	Processes	for	Insurance	and	Finance, 2000, T. Rolski, H. Schmidli, V. Schmidt, and J. Teugels; John Wiley & Sons, Ltd.

Bonus-Malus	Systems	in	Automobile	Insurance, 1995, J. Lemaire, Kluwer Academic Publishers.

Insurance	Risk	and	Ruin, 2005, D.C.M. Dickson; Cambridge University Press.

REQUIRED READING NOTES:

Your personalized Course Material list, including digital and physical textbooks, are available through the SFU Bookstore website by
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