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®Shapland, M.: and Leong, J.W.K.., “Bootstrap Modeling: Beyond

the Basics,” Casualty Actuarial Society E-Forum, Fall 2010.
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Claims Development Patterns, Trend and Claim Size Models” Casualty Actuarial
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®Goldfarb, R. “Risk-Adjusted Performance Measurement for P&C Insurers,” October 2010.
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Hall, 2012 or (Ninth Edition), Prentice Hall, 2015. Chapter or section citations
are listed under the appropriate learning objective.

®Kreps, R.E.,

Reinsurance Actuarial

“Investment-Equivalent Pricing,”

pgd e
®Culp, C.L.; Miller, M.H.; and Neves, A.M.P., “Value at Risk: Uses and
Abuses,” The New Corporate Finance: Where Theory Meets Practice (Third
Edition), Chew, D.H., editor; McGraw- Hill/lrwin, 2001, Chapter 33, pp. 462-
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®Noris, P.D., “Asset/Liability Management Strategies for Property and Casualty
Companies,” Morgan Stanley, May 1985.
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Paper Program, 1992, Volume 1, pp. 439-464.

®Stulz, R.M., “Rethinking Risk Management,” The New Corporate Finance:
Where Theory Meets Practice (Third Edition), Chew, D.H., editor; McGraw-
Hill/lrwin, 2001, Chapter 29, pp. 411-427.
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Considerations Regarding Risk and Return In Property-Casualty Insurance
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including Errata.

®Mango, D.F, “An Application of Game Theory: Property Catastrophe Risk Load,” PCAS
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Companies,” Morgan Stanley, May 1985.
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Working Paper, July 2006.

®Robbin, Ira, “The Underwriting Profit Provision,” CAS Study Note, as updated in 1992.
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