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The course information as follows may be subject to change, either during the session because of unforeseen
circumstances, or following review of the course at the end of the session. Queries about the course should be
directed to the course instructor.

1. EF2LZFR Course Title JeHRAEH Nonlife actuarial models

2. $1%% & Mathematics
Originating Department

3. BT MA228
Course Code

4.  HEE4 Credit Value 3
5 BEAT) Ll f&1E Major Elective Courses
Course Type
BR%¥
6. “ #Z= Fall
Semester
BRIES L ' .
7. FHIEXLIE English & Chinese

Teaching Language

BREII. FTRER. BRARTT
K CmREANRR, HFHHE

At 3 VRO ) 3% Gu, Jiawen
8. ¥ % Mathemati

Instructor(s),  Affiliation& % & Mathematics

Contact gujw@sustc.edu.cn

(For team teaching, please list
all instructors)

S BB, FREE. BE J& NA / 5~ 4i To be announced / & #ff 5& B SZ 56 51 /Bh 2Bk & J7 20 Please list all

9. HR Tutor/TA(s)
Tutor/TA(s), Contact (HFHAEREIR Please only keep the relevant information)
RN BPRE(FT A IE)

10. Maximum Enrolment
(Optional)

1. BEFR iz JBIEHSTR | LR/ HE(ERMAEH) S iy
Delivery Method Lectures |Tutorials Lab/Practical |Other (Please specify) |Total
IR 48 0 0 258 (BIRD 48
Credit Hours
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Pre-requisites or Other . . .
Academic Requirements Probability and Statistics or Probability Theory

JEEERRE. HEEIHR
Courses for which this course
is a pre-requisite

HEERBEARENZER
Cross-listing Dept.

RN K # ¥ H P SYLLABUS
#22 H¥5 Course Objectives
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This course introduces the concepts and practical application of nonlife actuarial models and prepares students for
further advancement in both actuarial industry and quantitative finance research.

ik %5 iR Learning Outcomes
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After taking this course, students should be familiar with modelling of losses, risk and ruin theory, and the empirical
implementation of loss models.
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Course Contents (in Parts/Chapters/Sections/Weeks. Please notify name of instructor for course section(s), if
this is a team teaching or module course.)
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1. A BEA Loss models
12k 445 Claim-severity distribution (8 22H7)
RELW KA Claim-frequency distribution(8 1)
HERKRTY Aggregate-loss models(8 2£H)
2. QB Hr 5857~ M2 Risk and Ruin
RS EE Risk measures(8 %E7)
B HE 2% Ruin theory(8 24K})
3. 15 /¥ Credibility(8 2:H})
REEMER S WA RS 5 Full credibility for claim frequency and severity
TR [ 5 8 5 4% 2% 5L Full credibility for aggregate loss and Premium

SE4AE FEAER 735 FE Full credibility and Partial credibility

b R H e 2% %K Textbook and Supplementary Readings
RS, BEF, 2006.
Nonlife actuarial models: Theory, Methods and Evaluation, Yiu-Kuen Tse, 2009
AR IE ASSESSMENT
PHER PFAE BT R HEREBRS A Ba e SE
Type of Time % of final Penalty Notes
Assessment score
Hi#&y Attendance 0
WERI 0
Class
Performance
AN 0
Quiz
PR H Projects 0
SRR 15%
Assignments
BB 35%
Mid-Term Test
BFRER 50%
Final Exam
BRI 0
Final
Presentation




20.

21.

/' SOUTHERN UNIVERSITY OF SCIENCE AND TECHNOLOGY

HE (TREFE
35 P PP 77
=0

Others (The
above may be
modified as
necessary)

1843773\ GRADING SYSTEM

MA. T=%&%F %M Letter Grading
OB. —&ig4r#l GEM/AELL) Pass/Fail Grading

P2 #t REVIEW AND APPROVAL
ZEERECETUTRENZRSEFEDT

This Course has been approved by the following person or committee of authority




