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Actuarial Risk Theory

Prof. Dr. Matthias Scherer

Insurance Mathematics / MA3442
Lecture: 2h  Exercises: 1h

The aim of this course is to understand and apply the basic notions,
concepts, and methods of actuarial risk theory. We scrutinize light- and
heavy-tailed claim size distributions and discuss Poisson and com-
pound Poisson process theory as well as renewal theory.

MSc Mathematics, Mathematical Finance and Actuarial Science

MA1401
MA2003
MA2409
MA4405

Introduction to Probability Theory/ recommended),
Measure and Integration/ recommended),

Probability Theory/ recommended),

Stochastic Analysis, Stochastic Processes/ recommended).
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