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®Bailey, R. A.; and Simon, L. J., “An Actuarial Note on the Credibility
of Experience of a Single Private Passenger Car,” PCAS XLVI, 1959,
pp. 159-164. Including discussion of paper: Hazam, W. J., PCAS
XLVII, 1960, pp. 150-152.

®Bcrnegger, S., “Swiss Re Exposure Curves and the MBBEFD
Distribution Class,” ASTIN Bulletin, Vol. 27, No. 1, May 1997, pp. 99-
111.
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®American Academy of Actuaries Committee on Risk
Classification, “Risk Classification Statement of Principles,” June
1980. [Available at no charge from the American Academy of
Actuaries at (202) 223-8196 or on the Academy’s Web Site at
www.actuary.org.]

®Brosius, J. E., “TableM Construction,” CAS Study Note, 2002.
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®(Clark, D. R., “Basics of Reinsurance Pricing,” CAS Study Note,
Revised 2014. Candidates are not responsible for Section 6 of the

paper.

®Couret, J.; and Venter, G., “Using Multi-Dimensional Credibility to
Estimate Class Frequency Vectors in Workers Compensation,”

ASTIN Bulletin, Vol. 38, No. 1, May 2008, pp. 72-85.

®Robertson, J.P., “NCCI’s 2007 Hazard Group Mapping,” Variance,
\ol. 3, Issue 2, 2009, Casualty Actuarial Society, pp. 194-213.

®Actuarial Standards Board of the American Academy of
Actuaries, “Actuarial Standard of Practice No. 12, Risk
Classification (for all Practice Areas),” December 2005, updated
for deviation language in May 2011.

®Bahnemann, D., “Distributions for Actuaries,” CAS Monograph
# 2, Chapters 5 and 6. It is highly recommended that candidates
should read the entire monograph, as the material in Chapters 1-
4 will be assumed to be familiar to candidates.

®Fisher, G. et al., “Individual Risk Rating Study Note,” CAS Study
Note, April 2017. Includes the case study presented in an Excel
file.
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®Fisher, G.K., “Pricing Agoregates on Deductible Policies.,” CAS
Study Note, May 2002.

OGillam, W. R.. “Workers’ Compensation Experience Rating:
What Every Actuary Should Know,” PCAS LXXIX, 1992,
Sections 1-5, pp. 215-239.

OGillam, W. R.: and Snader, R. H.. “Fundamentals of Individual
Risk Rating.” National Council on Compensation Insurance
(Study Note), 1992, Part I.

®Gillam, W. R.: and Snader, R. H., “Fundamentals of Individual
Risk Rating.” National Council on Compensation Insurance
(Study Note), 1992, Part I1.

OGillam, W. R.: and Snader, R.H., “Fundamentals of Individual
Risk Rating.” National Council on Compensation Insurance
(Study Note), 1992, Part I11.

0Goldburd, M.;: Khare, A.; and Tevet, D., “Generalized Linear
Models for Insurance Rating,” CAS Monograph #5. Chapters 1-
8.

®Grossi, P.; and Kunreuther, H., Editors, Catastrophe Modeling:
A New Approach to Managing Risk, 2005, Springer, Chapters 2-
6 (excluding references at the end of each chapter). Errata 2.4.
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®Grossi, P. and Kunreuther, H., Editors, Catastrophe Modeling: A
New Approach to Managing Risk, 2005, Springer, Chapters 2-6
(excluding references at the end of each chapter) and including
errata for Section 2.4, updated May 2016.
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®] ce, Y. S.. “The Mathematics of Excess of Loss Coverages and

Retrospective Rating—A Graphical Approach.” Sections 1-3,
PCAS LXXV, 1988, pp. 49-64.

®Lee, Y. S., “The Mathematics of Excess of Loss Coverage and
Retrospective Rating—A Graphical Approach,” Section 4, PCAS
LXXV, 1988, pp. 64-78. Candidates are not responsible for
“QOther Applications” on pp. 75-76.

®Mahler, H. C.. “An Example of Credibility and Shifting Risk
Parameters.,” PCAS LXXVII, 1990. pp. 225-282. Candidates will
not be tested on the Appendices.

®Mabhler, H. C., Discussion of “Retrospective Rating: 1997 Excess
Loss Factors,” PCAS LXXXYV, 1998. pp. 316-344. Appendices B-
D are for reference only; candidates do not need to memorize
formulas in Appendices B-D. Including Errata.

®Mahler, H. C.. “Workers Compensation Excess Ratios: An
Alternative Method of Estimation.” PCAS LXXXYV, 1998. pp.
132-156.

®Miccolis, R. S., “On the Theory of Increased Limits and Excess
of Loss Pricing,” PCAS LXIV, 1977, pp. 27-59 excluding “Risk
Reduction by Lavering” (pp. 45-49). Including discussion of
paper: Rosenberg, S., PCAS LXIV, 1977, pp. 60-73.
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O®Skurnick, D., “The California Table L..” PCAS LXI. 1974, pp.
117-140. Including discussion of this paper: Gillam, W.R., PCAS
LXXX, 1993, pp. 353-365.

®Teng, M.T.S., “PricingWorkers’ Compensation Large Deductible
and Excess Insurance,” Casualty Actuarial Society Forum,
Winter 1994, pp. 413-437.

®Venter, G.G., “Experience Rating—Equity and Predictive
Accuracy,” NCCI Digest, April 1987, Volume 11, Issue I, pp. 27-
35. (Pages are shown as 1-9 in the Study Kit version.)
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®Actuarial Standards Board of the American Academy of
Actuaries, “Actuarial Standard of Practice No. 12, Risk
Classification (for all Practice Areas),” December 2005, updated
for deviation language in May 2011.

®Bahnemann, D., “Distributions for Actuaries,” CAS Monograph
# 2, Chapters 5 and 6. It is highly recommended that candidates
should read the entire monograph, as the material in Chapters 1-
4 will be assumed to be familiar to candidates.

®Fisher, G. et al., “Individual Risk Rating Study Note,” CAS Study
Note, April 2017. Includes the case study presented in an Excel
file.
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®Grossi, P. and Kunreuther, H., Editors, Catastrophe Modeling: A
New Approach to Managing Risk, 2005, Springer, Chapters 2-6
(excluding references at the end of each chapter) and including
errata for Section 2.4, updated May 2016.




