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5. Course Materials

Textbook

l


https://www.soa.org/499fb3/globalassets/assets/files/edu/2023/fall/syllabi/2023-fall-astam-syllabus.pdf

f) Schwarz Bayesian Criterion
C. Credibility
1. Apply limited fluctuation (classical) credibility including criteria for both full and partial
credibility.
2. Perform Bayesian analysis using both discrete and continuous models.
3. Apply Bihlmann and Bihlmann-Straub models and understand the relationship of these to the
Bayesian model.
4. Apply conjugate priors in Bayesian analysis and in particular the Poisson-gamma model.

5. Apply empirical Bayesian methods in the nonparametric and semiparametric cases.

Course Website

Students are responsible for checking OWL (http://owl.uwo.ca) on a regular basis for news and updates.
This is the primary method by which information will be disseminated to all students in the class.

All course material will be posted to OWL.: http://owl.uwo.ca. Any changes will be indicated on the OWL
site and discussed with the class.

If students need assistance, they can seek support on the OWL Help page. Alternatively, they can contact
the Western Technology Services Helpdesk. They can be contacted by phone at 519-661-3800 or ext.
83800.

Technical Requirements
Student’s access to Microsoft Excel and R Programming language is needed.

Contingency plan

Although the intent is for this course to be delivered in person, should any university-declared
emergency require some or all of the course to be delivered online, either synchronously or
asynchronously, the course will adapt accordingly. The grading scheme will not change. Any
assessments affected will be conducted online as determined by the course instructor.

5. Methods of Evaluation

Assignments
Some practice questions will be assigned in class to help students understand the material. These
questions are important in the preparation for the midterms and the final exam.

Loss Reserving/ Pricing Project
In this project, students are required to implement several approaches to estimate loss reserves
for P/C insurance policies using Excel. A project report should be submitted before the due date.

The report will be marked and counts for 5% of the course grade.


http://owl.uwo.ca/
https://owlhelp.uwo.ca/students/index.html
https://wts.uwo.ca/helpdesk/

Midterms or Tests

There will be two midterm tests, given on October 10 and November 9



https://www.uwo.ca/univsec/pdf/academic_policies/appeals/medicalform.pdf.

There will be no make-up exams for a missed midterm. For those that do legitimately miss a midterm

and provide the required supporting documentation, the standard practice will be that the weight of the

midterm will be reassigned to the final exam. If your reason is not deemed valid, then you will receive a
mark of 0.

If you miss the Final Exam, please contact your faculty’s Academic Counselling Office as soon as you



Students with disabilities are encouraged to contact Accessible Education, which provides
recommendations for accommodation based on medical documentation or psychological and
cognitive testing. The policy on Academic Accommodation for Students with Disabilities can be
found at:

https://www.uwo.ca/univsec/pdf/academic_policies/appeals/Academic Accommodation_disabilities.pdf.

7. Academic Policies

The website for Registrar Services is http://www.registrar.uwo.ca.

In accordance with policy,
https://www.uwo.ca/univsec/pdf/policies_procedures/sectionl/mappl13.pdf,

the centrally administered e-mail account provided to students will be considered the individual’s
official university e-mail address. It is the responsibility of the account holder to ensure that e-mail
received from the University at their official university address is attended to in a timely manner.

Non-programmable calculators are allowed on the midterm tests and the final exam. However, SOA
approved calculators are strongly recommended.

Scholastic offences are taken seriously and students are directed to read the appropriate policy,
specifically, the definition of what constitutes a Scholastic Offence, at the following Web site:

http://www.uwo.ca/univsec/pdf/academic_policies/appeals/scholastic_discipline_undergrad.pdf.

All required papers may be subject to submission for textual similarity review to the commercial
plagiarism detection software under license to the University for the detection of plagiarism. All papers
submitted for such checking will be included as source documents in the reference database for the
purpose of detecting plagiarism of papers subsequently submitted to the system. Use of the service is
subject to the licensing agreement, currently between The University of Western Ontario and
Turnitin.com (http://www.turnitin.com).

8. Support Services

Please visit the Science & Basic Medical Sciences Academic Counselling webpage for information on
adding/dropping



To connect with a case manager or set up an appointment, please contact support@uwo.ca.

Please contact the course instructor if you require lecture or printed material in an alternate format or if
any other arrangements can make this course more accessible to you. You may also wish to contact
Accessible Education at

http://academicsupport.uwo.ca/accessible_education/index.html
if you have any questions regarding accommodations.

Learning-skills counsellors at the Student Development Centre (https://learning.uwo.ca) are ready to
help you improve your learning skills. They offer presentations on strategies for improving time
management, multiple-choice exam preparation/writing, textbook reading, and more. Individual support
is offered throughout the Fall/Winter terms in the drop-in Learning Help Centre, and year-round through
individual counselling.

Western University is committed to a thriving campus as we deliver our courses in the mixed model of
both virtual and face-



