
Volume 18, No. 1

ISSN 0515-0361

April 1988

AST I N
BULLETIN

A Journal of the International Actuarial Association

EDITORS:

Hans Buhlmann
Switzerland

D. Harry Reid
England

CO-EDITOR:

Alois Gisler
Switzerland

EDITORIAL BOARD:

Bjorn Ajne
Sweden

Marc Goovaerts
Belgium

Jaques Janssen
Belgium

William S. Jewell
USA

Walther Neuhaus
Norway

Jukka Rantala
Finland

Axel Reich
Germany

CONTENTS

EDITORIAL AND ANNOUNCEMENTS
Guest Editorial
The Evolution of the ASTIN Membership
20th ASTIN Colloquium

PRIZE-WINNING PAPERS OF THE
ASTIN COMPETITION 1987

G. WlLLMOT
Sundt and Jewell's Family of Discrete Distributions
F. DUFRESNE
Distributions stationnaires d'un systeme
bonus-malus et probability de ruine

ARTICLES
M. VANDEBROEK
Pareto-Optimal Profit-Sharing
M. RUOHONEN
A Model for the Claim Number Process

E. KREMER
A General Bound for the Net Premium
of the Largest Claims Reinsurance Covers
O. HESSELAGER and T. WITTING
A Credibility Model with Random Fluctuations
in Delay Probabilities for the Prediction of IBNR Claims

WORKSHOP
R. KAAS, A. E. VAN HEERWAARDEN and M. J. GOOVAERTS
On Stop-Loss Premiums for the Individual Model
J. LEMAIRE

Construction of the New Belgian Motor Third
Party Tariff Structure

Letter to the Editors
Book Reviews

1
5
9

17

31

47

57

69

79

91

99

113
115

IETO LTD
https://doi.org/10.1017/S0515036100003731 Published online by Cambridge University Press

https://doi.org/10.1017/S0515036100003731


EDITORIAL POLICY

ASTIN Bulletin started in 1958 as a journal providing an outlet for actuarial studies in non-life
insurance. Since then a well-estabished non-life methodology has resulted, which is also
applicable to other fields of insurance. For that reason ASTIN Bulletin will publish papers
written from any quantitative point of view—whether actuarial, econometric, engineering,
mathematical, statistical, etc.—attacking theoretical and applied problems in any field faced
with elements of insurance and risk.

ASTIN Bulletin appears twice a year, each issue consisting of about 80 pages.

Details concerning submission of manuscripts are given on the inside back cover.

MEMBERSHIP

ASTIN is a section of the International Actuarial Association (IAA). Membership is open
automatically to all IAA members and under certain conditions to non-members also. Appli-
cations for membership can be made through the National Correspondent or, in the case of
countries not represented by a national correspondent, through a member of the Committee
of ASTIN.

Members receive ASTIN Bulletin free of charge.

SUBSCRIPTION AND BACK ISSUES

ASTIN Bulletin is published for ASTIN by Tieto Ltd, Bank House, 8a Hill Road, Clevedon,
Avon BS21 7HH, England.

All queries and communications concerning subscriptions, including claims and address
changes, and concerning back issues should be sent to Tieto Ltd.

The current subscription or back issue price per volume of 2 issues including postage is £25
(US$49).

INDEX TO VOLUMES 1-13

The Cumulative Index to Volumes 1-13 is also published for ASTIN by Tieto Ltd at the above
address and is available for the price of £5.00.
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