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The Efficient Computation and the Sensitivity Analysis of Finite-time
Ruin Probabilities and the Estimation of Risk-Based Regulatory Capital
Mark S. Joshi and Dan Zhu
Using Weighted Distributions to Model Operational Risk
Lourdes B. Afonso and Pedro Corte Real
Marital Status as a Risk Factor in Life Insurance: An Empirical
Study in Taiwan
Hsin Chung Wang, Jack C. Yue and Yi-Hsuan Tsai
Pricing in Reinsurance Bargaining with Comonotonic Additive
Utility Functions
Tim J. Boonen, Ken Seng Tan and Sheng Chao Zhuang

ASTIN Bulletin

CONTENTS

Editor In Chief

Editorial Board

Andrew Cairns

Yair B abad
Maria de Lourdes Centeno

Editors

J an Dhaene

Daniel B auer

Mary Hardy

Enrico B iffis

Chris tian Hipp

Pierre Devolder

J ean Lemaire

David Dicks on

G ary Parker

Monts errat G uillén

Eduard Ponds

Mario Wüthrich

Robert Reitano
Uwe Schmock

507

René Schnieper
G ary Venter

Cambridge Journals Online
For further information about this journal please
go to the journal web site at:

journals.cambridge.org/asb

Vol . 46 No. 2

05 / 2016

Downloaded from https://www.cambridge.org/core. IP address: 18.205.96.39, on 14 Nov 2019 at 07:18:48, subject to the Cambridge Core terms of use
, available at https://www.cambridge.org/core/terms. https://doi.org/10.1017/asb.2016.15

ASTIN Bulletin: The Journal of the International Actuarial Association
EDITORIAL OFFICE
For further information about ASTIN Bulletin or to make inquiries concerning submitting manuscripts for possible publication, please contact Christian Levac at Christian.levac@actuaries.org.
SUBSCRIPTIONS
ASTIN Bulletin (ISSN 0515-0361) is published three times a year in January, May, and September.
Annual institutional print and electronic subscription rates: US $287.00 in the USA, Canada,
and Mexico; UK 181.00 + VAT elsewhere. Institutional electronic only rates: US $195.00 in
the USA, Canada, and Mexico; UK £150.00 + VAT elsewhere. Institutional print only rates: US
$252.00 in the USA, Canada, and Mexico; UK £126.00 + VAT elsewhere. Single part rates: US
$97.00 in the USA, Canada, and Mexico; UK £48.00 + VAT elsewhere. Prices include surface
postage and insurance.
DISCLAIMER
None of the International Actuarial Association (IAA), the Sections of the IAA or The Publisher
(Cambridge University Press) is responsible for statements made or opinions expressed in the
articles, criticisms and discussions published in ASTIN Bulletin.
COPYRIGHT AND PERMISSIONS
Copyright © The International Actuarial Association 2016. All rights reserved. No part of this
publication may be reproduced, in any form or by any means, electronic, photocopying, or otherwise, without permission in writing from Cambridge University Press. Policies, request forms
and contacts are available at: http://journals.cambridge.org/action/rightsAndPermissions
Permission to copy (for users in the U.S.A.) is available from Copyright Clearance Center http://
www.copyright.com, email: info@copyright.com.
Postmaster: Send address changes to ASTIN Bulletin, Cambridge University Press, One Liberty
Plaza 20th Floor New York, NY 10006, USA
ABSTRACTING AND INDEXING
ASTIN Bulletin is abstracted and indexed in the Social Sciences Citation Index, the Science
Citation Index Expanded, the CompuMath Citation Index, and Current Contents/Social & Behavioural Sciences; MathSciNet; Zentralblatt MATH; Scopus; CrossRef; ISI Links.
INTERNET ACCESS
ASTIN Bulletin is included in the Cambridge Journals Online service, which can be accessed at
<journals.cambridge.org>. For information on other Cambridge titles, visit <www.cambridge.
org>.
ISSN: 0515-0361
EISSN: 1783-1350

ASTIN Bulletin: The Journal of the International Actuarial Association
NOTES FOR CONTRIBUTORS
AIMS AND SCOPE
ASTIN Bulletin was founded in 1958 as a journal providing an outlet for actuarial studies in non-life insurance. In the late 1980’s the journal extended its scope to encompass the study of financial risk in insurance
(AFIR). In 2007 the journal was established as the journal of the International Actuarial Association (IAA)
and encompasses all of the scientific sections of the IAA.
ASTIN Bulletin publishes papers that are relevant to any branch of actuarial science and insurance mathematics. Papers should be quantitative and scientific in nature, and might draw on theory and methods developed in any branch of the mathematical sciences including actuarial mathematics, statistics, probability,
financial mathematics and econometrics.
The journal welcomes papers that present significant and original theoretical developments and papers that
present significant and original applications of mathematical, statistical or econometric theory to problems
arising in insurance, pensions and finance. We especially welcome papers opening up new areas of interest
to the international actuarial profession as well as papers that describe open problems that have arisen in
practice.
SUBMISSIONS
Papers for possible publication in the ASTIN Bulletin – The Journal of the International Actuarial Association should be submitted online at: http://mc.manuscriptcentral.com/astin. Submission of a paper is held
to imply that it contains original unpublished work and is not being submitted for publication elsewhere.
Receipt of the paper will be confirmed and followed by a refereeing process which will be handled by one
of the editors. The editors aim to complete the refereeing of a submission in around three months. The
role of a referee is to assess the quality of the academic content of the paper. If a paper is sufficiently badly
written to an extent that prevents a referee from forming a proper view of the paper’s scientific content, then
the paper will be returned to the author unrefereed.
TEXT AND MANUSCRIPT PREPARATION REFERENCING
Before a manuscript can be published it must conform to the style of ASTIN Bulletin, a summary of the key
points of which is listed below. The comprehensive Notes of Contributors document can be obtained from
http://journals.cambridge.org/asb/contributors.
• The basic elements of the journal’s style have been agreed by the Editors and the publisher and
should be clear from checking a recent issue of ASTIN Bulletin. If variations are felt necessary, this
should be discussed with the editor handling the paper.
• Papers should be written in English or French. It is not the job of the editors, the referees or the
publisher to improve the use of English or French in the paper; it is up to the authors to ensure that
the language, spelling and grammar are of a high quality prior to submission.
• Authors intending to submit longer papers (e.g. exceeding 30 pages) are advised to consider splitting their contribution into two or more shorter contributions.
• The first page of each paper should start with the title, the name(s) of the author(s), an abstract and
a list of keywords. An institutional affiliation can be placed between the name(s) of the author(s)
and the abstract.
• Footnotes should be avoided as far as possible.
AUTHOR AND CONTACT INFORMATION
On the title page, please provide the full name, affiliation, email and postal address of at least one author.
Where the family name may be ambiguous (e.g. a double name), please indicate this clearly. For joint
authored papers, please indicate the lead corresponding author and provide a contact telephone number.
REFERENCING
References should be arranged alphabetically, and for the same author chronologically. Use a, b, c etc.
to separate publications of the same author in the same year. For journal references give author(s), year,
title, journal (in italics), volume (in boldface), and pages. For book references give author(s), year, title (in
italics), publisher, and city.

Downloaded from https://www.cambridge.org/core. IP address: 18.205.96.39, on 14 Nov 2019 at 07:18:48, subject to the Cambridge Core terms of use
, available at https://www.cambridge.org/core/terms. https://doi.org/10.1017/asb.2016.15

