ISSN 0515-0361
Volume 36, No. 2 November 2006

ASTIN
BULLETIN

The Journal of the ASTIN and AFIR Sections of the
International Actuarial Association

EDITOR IN CHIEF: CONTENTS

Andrew Cairns
ARTICLES
EDITORS: A. MACDONALD, D. PRITCHARD, P. TAPADAR
The Impact of Multifactorial Genetic Disorders on Critical Illness Insurance:
Shaun Wang A Simulation Study Based on UK Biobank 311
Samuel H. Cox J. LEITNER
A Note on Credit Insurance 347
Co-EDITORS: PH. BARBE, A.-L. FOUGERES, CHR. GENEST
. On the Tail Behavior of Sums of Dependent Risks 361
Stephen Philbrick
G.G. VENTER, JA. MAJOR, R.E. KREPS
John Ryan Marginal Decomposition of Risk Measures 375
D.C.M. DicksoN, H.R. WATERS
EDITORIAL BOARD: Optimal Dynamic Reinsurance 415
Yair Babad E. FURMAN, Z. LANDSMAN
Tail Variance Premium with Applications for Elliptical Portfolio of Risks 433
Maria de Lourdes Centeno

D.PM. ScOLLNIK
David Dickson A Damaged Generalised Poisson Model and Its Application to Reported
and Unreported Accident Counts 463

Alois Gisler H.U. GERBER, X.S. LN, H. YANG
Marc Goovaerts A Note on the Dividends-penalty Identity and the Optimal Dividend Barrier 489

Mary Hardy M. CEiNcI, M. CORRADINI, A. GHENO
Dynamic Portfolio Selection in a Dual Expected Utility Theory Framework 505

Christian Hipp M. BUCHWALDER, H. BUHLMANN, M. MERZ, M. WUTHRICH
Jean Lemaire The Mean Square Error of Prediction in the Chain Ladder Reserving Method
(Mack and Murphy Revisited) 521

TH. MACK, G. QUARG, C. BRAUN
Eduard Ponds The Mean Square Error of Prediction in the Chain Ladder Reserving Method —

Gary Parker

A Comment 543
Robert Reitano
Uwe Schmock continued on next page
René Schnieper
Gary Venter
PEETERS

https://doi.org/10.1017/S0515036100007200 Puflished online by Cambridge University Press


https://doi.org/10.1017/S0515036100007200

M. BUCHWALDER, H. BUHLMANN, M. MErRz, M. WOTHRICH
The Mean Square Error of Prediction in the Chain Ladder Reserving Method —

Final Remark 553

A. GISLER

The Estimation Error in the Chain-Ladder Reserving Method:

A Bayesian Approach 554

G.G. VENTER

Discussion of the Mean Square Error of Prediction in the Chain-Ladder

Reserving Method 566

JW. LAy, TK. Siu, H. YANG

On Bayesian Mixture Credibility 573

P. DE JONG, S. FERRIS

Adverse Selection Spirals 589

D. HAINAUT, P. DEVOLDER

Life Annuitization: Why and How Much? 629
MISCELLANEOUS

Advertisement 1st IAA Life Colloquium and 16th AFIR Colloquium 655

1st IAA Life Colloguium, June 10-13 2007, Stockholm, Sweden —

Call for Papers 656

AFIR Stockholm 2007 — Call for Papers 658

ASTIN 2007 Keynote Speakers Announced 660

Faculty Positions in Actuarial Science at Georgia State University 661

Assistant Professor in Actuarial Science at the University of Calgary 663

Obituary of Teivo Pentikdinen 665

https://doi.org/10.1017/S0515036100007200 Published online by Cambridge University Press


https://doi.org/10.1017/S0515036100007200

