eISSN 1783-1350
Volume 40, No. 2

ASTIN

BULLETIN

EDITOR IN CHIEF:
Andrew Cairns

EDITORS:
Samuel H. Cox
Michel Denuit
Pierre Devolder
David Dickson
Montserrat Guillén
Antoon Pelsser

EDITORIAL BOARD:
Yair Babad
Maria de Lourdes Centeno
Jan Dhaene
Mary Hardy
Christian Hipp
Jean Lemaire
Gary Parker
Eduard Ponds
Robert Reitano
Uwe Schmock
René Schnieper
Gary Venter

ISSN 0515-0361
November 2010

The Journal of the International Actuarial Association

CONTENTS

ARTICLES

R. SALZMANN, M.V. WUTHRICH
Cost-of-Capital Margin for a General Insurance Liability Runoff

M. Bussg, U. MULLER, M. DACOROGNA
Robust Estimation of Reserve Risk

K.K. AAsE
Existence and Uniqueness of Equilibrium in a Reinsurance Syndicate

H.-L. CHuANG, M.-T. Yu
Pricing Unemployment Insurance — an Unemployment-Duration-
Adjusted Approach

E. DE ALBA, J. ZUNGA, M.A. RAMIREZ CORZO
Measurement and Transfer of Catastrophic Risks.
A Simulation Analysis

PH. ARTZNER, K.-T. EISELE
Supervisory Insurance Accounting: Mathematics for Provision
- and Solvency Capital — Requirements

M.C. CHRISTIANSEN, M.M. DENUIT
First-Order Mortality Rates and Safe-Side Actuarial Calculations
in Life Insurance

J. REN
Recursive Formulas for Compound Phase Distributions —
Univariate and Bivariate Cases

W. HORLIMANN
Analytical Pricing of the Unit-Linked Endowment with Guarantees
and Periodic Premiums

continued on next page

415

453

491

519

547

587

615

631

PEETERS

https://doi.org/10.1017/50515036100007364 Published online by Cambridge University Press


https://doi.org/10.1017/S0515036100007364

M. JosHi, D. PitT

Fast Sensitivity Computations for Monte Carlo Valuation of

Pension Funds

H.-C. Ho, S.S. YANG, F.-I L1u

Evaluating Quantile Reserve for Equity-Linked Insurance in a
Stochastic Volatility Model: Long vs. Short Memory

E.W. FrREES, G. MEYERS, A.D. CUMMINGS
Dependent Multi-Peril Ratemaking Models

U. RIEGEL

On Fire Exposure Rating and the Impact of the Risk Profile Type

J. Cui, D. P, G. QAN

Model Selection and Claim Frequency for Workers’ Compensation

Insurance

V.K. MALINOVSKII

Competition-Originated Cycles and Insurance Strategies

S. BIORKWALL, O. HOSSIER, E. OHLSSON

Bootstrapping the Separation Method in Claims Reserving

R. VERRALL, J.P. NIELSEN, A.H. JESSEN

Prediction of RBNS and IBNR Claims Using Claim Amounts

and Claim Counts

H. NYRHINEN
Economic Factors and Solvency

R. ATHERINO, A. PizZINGA, C. FERNANDES

A Row-Wise Stacking of the Runoff Triangle: State Space Alternatives

for IBNR Reserve Prediction

MISCELLANEOUS

Job Ad Assistant Professor in Actuarial Science

New Publication: Stochastic Modeling — Theory and Reality from

an Actuarial Perspective

https://doi.org/10.1017/50515036100007364 Published online by Cambridge University Press

655

669

699

727

779

797

845

871

889

917

947

949


https://doi.org/10.1017/S0515036100007364

