
THE CALL & RESEARCH OBJECTIVES

AFIR-ERM CALL FOR PAPERS &
RESEARCH GRANTS

SUBMISSION & GUIDELINES

Innovation enabled by digital technology is rampant and omnipresent. With a growing aware-
ness of its potential in the industry, insurance companies increasingly adopt digital agendas 
in their business activities, but they are also subject to emerging risks, such as cyber risk. 
Technological advancement impacts the industry across a broad spectrum and thus 
requires actuaries to extend their knowledge base in this direction. The AFIR-ERM Section of 
the International Actuarial Association has as its primary objective the promotion of actuari-
al research in enterprise risk management and particularly financial risk fields, to push 
forward the boundaries of actuarial knowledge and to promote and facilitate an international 
exchange of views, advice, research and practical information among actuaries and other 
experts involved in these fields. The AFIR-ERM Section is thus pleased to announce paper 
prizes for current unpublished research papers and research grants to fund new original 
research leading to a research paper on innovations in this field in general and particularly on 
digital innovation in actuarial science. The research questions and objectives can comprise, 
but are not limited to the following topics:

Note again that the above list is not meant to be exhaustive but represents examples 
of possible topics that might be of interest in the AFIR-ERM field.

All papers and research projects are expected to either be accompanied by tools or 
code that allows the techniques discussed to be implemented or include links to open 
source software and code for this purpose.

  
Actuarial data science in enterprise risk management: Models and applications of 
techniques such as artificial intelligence or machine learning in risk management.

Cyber and technology risk: Managing exposures, possibilities and pricing of new cyber 
risk insurance products.

Sustainability: Approaches for sustainable value creation and finance.

Longevity risk: Innovations to manage longevity risks.

Extreme events: Monitoring, modeling, and mitigation to expand risk coverage.

Model governance: Toolkit of actuarial models is extensive, but which models should 
be used in what way, e.g., for predictions and constructing risk-return profiles (with a 
focus, e.g., on the own risk and solvency assessment (ORSA) under Solvency II)

Asset-Liability Management 2.0: Asset portfolio composition in relation with aggregate 
risk margins in a scientific and systematic way.

Innovative product design as an insurer's risk management action.

The AFIR-ERM Section of the International Actuarial Association is pleased to 
award a research paper prize of CAD $5,000 each to the two best selected 
research papers and research grants of CAD $10,000 each for three selected 
research grant proposals. 
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Submissions should be sent via e-mail to the AFIR-ERM Section of the IAA:
AFIR.research@actuaries.org

Sincerely, 

Michael Sherris.
AFIR-ERM Chair

Qualifying research papers are only original full theoretical or empirical papers 
that are developed for this research program and have not been published (in 
whole or in part). Submissions are due by October 1, 2019 and must be submitted 
in the English language including (1) a separate cover page containing the paper 
title, author(s) affiliation, contact information and (2) a full paper excluding the 
author information. Acceptance of submissions: By December 1, 2019, the com-
mittee will make a decision on all papers and will contact authors accordingly. 
Selected papers will be presented at the annual AFIR-ERM Colloquium.

Only full papers based on rigorous analysis and empirical strategies will be 
accepted for review and consideration. The paper must be original research; the 
paper cannot be currently under consideration or accepted by any other journal; 
cannot have been already published, in whole or in part.

Proposal submissions are due by March 1, 2019 and must be submitted in English. 
Authors should submit proposals, including the title, a short description of the topic(s) 
to be addressed, and the approach that will be taken (e.g. literature search, model, 
etc.), emphasizing issues that require special consideration. Lead authors have to be 
members of the AFIR-ERM Section and funded research projects will be presented at 
the annual AFIR-ERM Colloquium. Details should be given regarding the techniques to 
be used, collateral material to be consulted, and possible limitations of the analysis. 
Each proposal should be accompanied by the resumes of the author(s), indicating how 
their background, education, and experience bear on their qualifications to undertake 
the project. A list of the authors’ publications, along with authors’ contact information, 
should be included with the proposal. Furthermore, a schedule for completion of the 
research should be provided, identifying key dates or time frames for research comple-
tion and report submissions. Acceptance of proposals: By June 1, 2019, the commit-
tee will make a decision on all proposals and will contact authors accordingly.
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Welcome to the 2019 IAA 
Colloquium in Cape Town!

Hosted by

REGISTRATION OPEN!
link to:  http://www.

colloquium2019.org.za/
registration/

REGISTER NOW! 
Book and pay by 31 December 2018 to benefit from the Early Bird 

discounted registration fees:
DESCRIPTION EARLY BIRD (by 31 December) STANDARD (after 1 January)

IAA SECTION / ASSA MEMBERS:

3 Day Section Colloquium R10,000 R11,000

4 Day Full Colloquium R11,750 R12,750

NON-MEMBERS:

3 Day Section Colloquium R11,500 R12,500

4 Day Full Colloquium R13,500 R14,500

FULL TIME ACADEMIC (includes students)

3 Day Section Colloquium R8,000 R8,800

4 Day Full Colloquium R9,750 R10,550

ASSA 1 DAY SEMINARS:

ASSA Member R1,750 R1,750

Non-Member R2,000 R2,000

Additional Social Events Tickets
Tickets are available for purchase on the 

registration form:

EVENT DATE ADDITIONAL 
TICKET

Welcome Reception 
(IACA / PBSS / IAALS) 1 April 2019 R250

Welcome Reception 
(ASTIN / IAAHS) 2 April 2019 R250

Gala Dinner (All 
Sections) 3 April 2019 R750

Each social event ticket includes:
Meal, Entertainment, Limited bar – cash bar available 

for spirits and when limit has been reached

Colloquium Secretariat:
Scatterlings Conference & Events

Project Manager:  Carolyn Melnick
Tel:  +27 (0)21 422 2402

caro@soafrica.com 

Registrations:  Simone Solomons
Tel:  +27 (0)21 422 2402
simone@soafrica.com 

Abstracts: Tanys Goosen
Tel:  +27 (0)11 463 5085

tanys@soafrica.com 

Sponsorship / Exhibition:  Mandy Godfrey
Tel:  +27 (0)21 422 2402
mandy@soafrica.com 

WWW.COLLOQUIUM2019.ORG.ZA

NOTE:  All prices listed include VAT @ 15%
COLLOQUIUM FEES INCLUDE:

3 DAY COLLOQUIUM:
Access to all colloquium 
sessions for the sections 
sellected
Delegate pack
2 x Tea / Coffee breaks per day
Lunch
Welcome Cocktail Party
Social Afternoon
Gala Dinner
Access to the exhibition hall for 
the duration of the colloquium
Includes the ASSA Seminar

4 DAY COLLOQUIUM:
All of the inclusions in the 3 day 
colloquium PLUS the additional 
colloquium day not included 
(see the final page of the  
individual section programmes 
for details)

ASSA 1 DAY SEMINARS:
Access to the seminar on the 
day selected
Seminar programme
2 x Tea / Coffee breaks on the 
day selected
Lunch on the day selected
Access to the exhibition hall on 
the day selected
NOTE:  No social events are 
included – you are welcome to 
purchase tickets.
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The new home of 
Cambridge Journals
cambridge.org/core
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Ideas formulated in terms of statistics and probability are 
uniquely portable across applied modeling and data-driven 
disciplines. 

Cambridge’s publishing supports and promotes this central 
role by keeping statistics and probability in communication 
with each other, with their mathematical roots, and with the 
applied disciplines that both motivate and use advances in 
theory, methods, and computation.

For further details visit: 
cambridge.org/core-statistics

Statistics and 
Probability 
Books and Journals from  
Cambridge University Press
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ASTIN Bulletin: The Journal of the International Actuarial Association

EDITORIAL OFFICE
For further information about ASTIN Bulletin or to make inquiries concerning submitting man-
uscripts 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 $333.00 in the USA, Canada, 
and Mexico; UK £210.00 + VAT elsewhere. Institutional electronic only rates: US $226.00 in 
the USA, Canada, and Mexico; UK £175.00 + VAT elsewhere. Institutional print only rates: US 
$292.00 in the USA, Canada, and Mexico; UK £146.00 + VAT elsewhere. Single part rates: US 
$112.00 in the USA, Canada, and Mexico; UK £56.00 + 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 2019. All rights reserved.  No part of this 
publication may be reproduced, in any form or by any means, electronic, photocopying, or oth-
erwise, without permission in writing from Cambridge University Press.  Policies, request forms 
and contacts are available at: cambridge.org/asb

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 & Be-
havioural Sciences; MathSciNet; Zentralblatt MATH; Scopus; CrossRef; ISI Links.

INTERNET ACCESS
ASTIN Bulletin is included in the Cambridge Core service, which can be accessed at cambridge.
org/asb. For information on other Cambridge titles, visit 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 insur-
ance. In the late 1980s 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 mathe-
matics. Papers should be quantitative and scientific in nature, and might draw on theory and methods de-
veloped 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 Associ-
ation 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 split-
ting 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. 
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Cambridge Core
For further information about this journal please 
go to the journal web site at: 
cambridge.org/asb
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