
ACTUARIAL RESEARCH CLEARING HOUSE 
1 9 8 6  VOL.  1 

cowl'~wr$ 

1986.1 

E d i t o r s '  Comments 

Conference Program 

Roster of  P a r t i c i p a n t s  

v 

vii 

xl 

Transfers of Risk end Rlsk Theory 
Edward A. Law 

The Insurability of Political Risks 
B. Berllner 

Pension Risk 
Arnold F, Shapiro 

Risk Theory and Partially Non-Consequentlal Decislonmaklng 
A/an Biller 

Observation-Dependent Credlbilit7 Weights 
William S. Jewell and Rent Schnieper 

Credibility Approximations For Bayesian Prediction of 
Second Momenta 

William S. Jewell and Rent Schnleper 

Optimal Insurance and Mean-Varlance Efficient Portfolios 
Stephen A. Buser and Michael L. Smlth 

An American Actuary Looks a t  l~sk Management 
O. E. (Lee) Van Slyke 

Property-Llabllit7 Insurance Rate Regulation: Estimation 
of Underwrltln R Betas Using Ouarterly Profit Data 

J. David Cummins and S c o t t  E. Harrlngton 

Some Reflections on the Size of Risk 
B. Berllner 

25 

45 

55 

79 

121 

125 

135 

163 

ill 




