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Preface

This bibliography has been compiled from publications which are available to the author and from
references given in these publications. Some of the references are incomplete and others may be
missing.

Any suggestions for corrections or additions to this bibliography are welcome and should be sent,
if possible with copies of the references commented on, to the author.
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Pentikäinen, T., and Rantala, J.
[1986] Run–off risks as a part of claims fluctuation. ASTIN Bull. 16, 113–148.
[1992] A simulation procedure for comparing different claims reserving methods. ASTIN Bull.

22, 191–216.

Peremans, K., Segaert, P., Van Aelst, S., and Verdonck, T.
[2017] Robust bootstrap procedures for the chain ladder method. Scand. Actuar. J., 870–897.

Perkins, M. (see M. T. S. Teng)

Perkins, M., and Teng, M. T. S.
[1996] Estimating the premium asset on retrospectively rated policies. Proc. CAS 73, 611–647.

Pesonen, E. (see also R. E. Beard)
[1967] Magnitude control of technical reserves in Finland. ASTIN Bull. 4, 248–251.
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[2015] Parameter reduction in log–normal chain–ladder models. European Actuarial J. 5, 355–

380.

Völker, D.
[2007] Schadenreservierung im Licht stochastischer Prozesse. Blätter DGVFM 28, 291–309.

Vulto, J. W.
[] A way to calculate a confidence interval of the statistical claims reserve estimate. In-

surance Math. Econom. , .

Wacek, M. G.
[2007] The path of the ultimate loss ratio estimate. In: CAS Forum Winter 2007, pp. 339–370.
[2007] The path of the ultimate loss ratio estimate. Variance 1, 173–192.
[2007] A test of clinical judgement vs. statistical prediction in loss reserving for commercial auto

liability. In: CAS Forum Winter 2007, pp. 371–404.
[2008] Risk margins in fair value reserves. In: CAS E–Forum Fall 2008.

Walhin, J. F. (see D. Drieskens)

Walker, C., and Littmann, M.
[2013] Applications of reserve ranges and variability in practice. In: CAS E–Forum Fall 2013.

Walker, C. P., and Skrodenis, D. P.
[1996] Death, disability and retirement coverage: Pricing the free claims–made tail. In: CAS

Forum Winter 1996, pp. 317–346.

Walker, G. M.
[2005] Discussion of ’The modified Bornhuetter–Ferguson approach to IBNR allocation’ by

Vaughn and Tinney (2004). Proc. CAS 92, 734–740.

Walling, R.
[1999] A dynamic approach to modeling free tail coverage. In: CAS Forum Fall 1999, pp. 393–

416.

Walling, R. J., and Brandt, E. A.
[2013] Effects of loss reserve margins on calender year results – Balcarek expanded. In: CAS

E–Forum Fall 2013.



A Bibliography on Loss Reserving 51

Wang, S.
[1999] Aggregation of correlated risk portfolios – Models and algorithms. Proc. CAS 86, 848–939.

Wang, S. S. (see W. K. Leong)

Warren, R. (see G. Lyons)

Warthen, T. V. (see P. Narayan)

Warthen, T. V., and Sommer, D. B.
[1996] Dynamic financial modeling – Issues and Approaches. In: CAS Forum Spring 1996, pp.

291–328.

Waszink, H., and Van der Wardt, M.
[1998] A stochastic model to determine IBNR reserves. In: General Insurance Convention &

Astin Colloquium, vol. 2, pp. 149–174. London: Institute of Actuaries.

Waters, H. R., and Papatriandafylou, A.
[1985] Ruin probabilities allowing for delay in claims settlement. Insurance Math. Econom. 4,

113–122.

Weber, R. A., Van Slyke, O. E., and Russo, G.
[1997] Loss reserve testing: Beyond popular methods. In: CAS Forum Summer 1997, vol. 1,

pp. 381–448.

Weinstein, S. (see A. Halpert)

Weisberg, H. I., Tomberlin, T. J., and Chatterjee, S
[1984] Predicting insurance losses under cross–classification: A comparison of alternative ap-

proaches. J. Business Economic Studies 2, 170–178.

Weiss, M.
[1995] A multivariate analysis of loss reserving estimates in property–liability insurers. J. Risk

Insurance 52, 199–221.

Weissner, E. W. (see also F. Accomando)
[1978] Estimation of the distribution of report lags by the method of maximum likelihood. Proc.

CAS 65, 1–9.
[1981] Evaluation of IBNR on a low frequency book where the report development pattern is still

incomplete. Casualty Loss Reserve Seminar Transcripts.

Weller, A. O.
[1995] An algebraic reserving method for paid loss data. In: CAS Forum Fall 1995, pp. 255–280.

Welten, C. P.
[1965] Reserves in sanatorium insurance. ASTIN Bull. 3, 278–285.
[1968] The unearned no claim bonus. ASTIN Bull. 5, 25–32.

Westphal, S. (see J. F. Butcher)

Wettstein, C. D. (see M. D. Green)

White, H. G.
[1973] Discussion of Bornhuetter and Ferguson (1972 ). Proc. CAS 60, 165–168.

Wielandts, J. (see D. Drieskens)

Wilkinson, H. (see G. Lyons)

Willmot, G. E. (see also D. Landriault)
[1990] A queuing theoretical approach to the analysis of the claims payment process. Trans. Soc.

Actuar. 42, 447–497.



52 A Bibliography on Loss Reserving

Winslow, M., and Carlson, J.
[2007] Reserve Analysis – A window on company performance. Emphasis 2007/2, 10–13.

Wiser, R. F.
[1989] Loss reserving. In: Foundations of Casualty Actuarial Science, pp. 143–230. New York:

Casualty Actuarial Society.
[1996] Loss reserving. In: Foundations of Casualty Actuarial Science, Second Edition, pp. 143–

232. New York: Casualty Actuarial Society.
[1996] Loss reserving. In: Foundations of Casualty Actuarial Science, Third Edition, pp. 143–

232. New York: Casualty Actuarial Society.

Witting, T. (see also O. Hesselager, S. Lippe)
[1987] Kredibilitätsschätzungen für die Anzahl IBNR Schäden. Blätter DGVM 18, 45–58.
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