
ACTUARIAL RESEARCH CLEARING HOUSE 
1990 VOL. 1 

24TH ACTUARIAL RESEARCH CONFERENCE 

Wednesday. Auoust 23 

7:00- I0:00 p.m. 

Thursday, ^uqust 24  

8:30-  10:00 a.m. 

10:00- 10:15 a.m. 

10:15- 11:t5 a.m. 

11:15- 11:45 a.m. 

11:45- 1:15 p.m. 

1:15- 1:45 p.m. 

1:45- 2:15 p.m. 

2:15- 2:45 p.m. 

2:45 - 3:15 p.m. 

3:15- 3:45 p.m. 

3:45- 4:15 p.m. 

FI NAL PROGRAMME 

Welcome cocktail and registration, 
Faculty Club 

Talks in H-435 

Registration, Lobby 

Welcoming address by Maurice Cohen, Vice-Rector 
Institutional Relations and Finance 

Invited talk 

Changing Patterns In Actuarial Research 
- EdwardA. Law 

R__p~_ rch Report 
Adverse Selection Models 
- William F. Bluhm 

Lunch, Faculty Club 

R _esee__rch Report 
Interest Sensitive Cash Flow Analysis 
- dames M. Merwald, dr. 

Moment Problems in Actuarial ~ience 
- Samuel H. Cox 

A Regression Approach to Injured Worker Mortality 
- Oary O. Yenter 

Coffee break, Lobby 

Some Thouohts On Modellino The Select Mortality Of 
UK Female Insured Lives 
- lain D. Currie 

A Method to Discriminate Between a Oompertz and a 
Makeham Distribution 
- Morton Belinsky 

~ l I  



'q: 1 5  - 4 : 4 5  p.m.  

4 : 4 5  - 5 : 1 5  p.m.  

An Actuorlel Model for AID5 when TronsltlOn 
Intensities Follow Jump-Diffusion P ~  
- Bede Chert 

Deleys in Repu'Ung of Car~dlan AIDS Cases 
- K r ~ t o f J .  Stroinskl 

Fr ldev.  ^uaud  2 5  

9:00-  10:00 ~m. 

I0 :00-  10:30 ~m. 

10:30 - I 1:00 e.m. 

1 I : 0 0  - 1 1 : 3 0  a .m.  

11:30- 12:00 a.m. 

12:00- 1 : 3 0  p.m.  

! :30-  2:00 p.m. 

2:.00 - 2:30 p.m. 

2:30 - 2:50 p.m. 

2 :50-  3:20p.m. 

3:20 - 3:50 p.m. 

Tolks in H-435 

Inv i t Id  talk: 
Ttm Society of ActLmries R~,,,~:h Pr'o~-amme 

Irwin P. Venderhoof 

R___e~e~q'_ ch Repert: 
Fluctuations of Pension Qmtributians end Fund Levels 
- Deniel Dufresne 

Coffee breek, Lobby 

(qu|table DistribuUon - Modeling the Prameters 
- Arnold F. ,~oplro 

~ i c s  of Pension Funding and A u t o r e ~ i v e  Interest Models 
- Steve I-labef'man 

Lunch, Faculty Club 

Stochastic Models ~ Retirement Patterns 
- Claude Plcflet 

Home Equity Conversion M o r ~ ,  
-Thomos Herzog 

Coffee breek, Lobby 

Realized Return Optlmizet|on - e New Approach to Liability 
Funding 
- Prakash A. S~impl 

,~quilibrium Models of the Term Structure of Interest Retes 
- Applicetions to Options tn Finmcial and Insuratce Markets 

Mark eodln 

Vl II 



3:50 -4:00 p.m. 

6:30 - T(x) 

Saturday. AumJst 26 

9 : 0 0 -  9 : 3 0  eLm. 

9 : 3 0 -  1 0 : 0 0  eLm. 

10:00- 10:30 elm. 

1 0 . 3 0  - 1 1 : 0 0  eLm. 

1 1 : 0 0  - 1 1 : 3 0  eLm. 

11:30- 12:00 elm. 

12:00- 1:30 p.m. 

1:30- 2:00 p.m. 

2 : 0 0 -  2 : 3 0  p.m. 

2:30-  3:00 p.m. 

3:00 - 3:30 p.m. 

3:30 - 4:00 p.m. 

News Items from the R e s e ~  Management Commlttes 
- Charles Fuhrer 

Bmquet - Au Vieux Duluth 
1608 Lincoln Avenue (corner euy) 
(Dress: casual) 

Talks tn H-435 

Personal Reflections on/¢tuertal Science in North America 
from 1900 
- l~ecil J. Nesbitt 

k Cles~" Look at the Adjustment Coefficient 
- Esther Portray 

A 8ene'allzatlon of Au~mobile Insurance Rating Models The Negattve 
Binomial O/stribuUon with a P ,e~ ton  Cmnpm-=ent 
- eeorges Dionne and Char les Vonmse 

Coffee Break, Lobby 

On Blocked Poieson Pr,_-.-__~z_~ in Rt~ Theory 
- Colin M. P, emse~ 

A Queuing Hodel for Claim Ltebillty 
-eordon E. WiIImat 

Lunch, Faculty Club 

The Ruin Problem tn an Extrusion of the Collecttve Rts~ Theory 
- Francois Dufresne 

Distribution of the Number of IBNR C~ms 
- Louis Dorey 

Prolxeml for a State Preston ,Schmne for Zimbabwe 
- Simon Nylrota 

Issue end Anelysis of Bards In Countries with Inflation 
- Eduerdo l ~ l l n ~  

Inference Methods for PmJer's Femily of Distributions 
- do~ eecrido 

IX 




