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TWENTY-FIRST ACTUARIAL RESEARCH CONFERENCE 

RISK, VALUATION AND SURPLUS 

THE OHIO STATE UNIVERSITY 

OCTOBER 29 - 31, 11386 

CONFERENCE ANNOUNCEMENT AND CALL FOR PAPERS 

SponsortnE Or fan i s a t i ons  

Casua l ty  Actuar ia l  Club 
Columbus Actuar ia l  Club 
Griff l th Foundation for Insu rance  Education 
The Ohio State Univers i ty  

Department  of Mathematics 
Cotlege of Ml themat ic~  And Physical  Sciences 

Society of Actuar ies  

Conference Purpose  

This conference  is des igned  to b r i n g  toge the r  ac tua r i e s  in profess ional  and 
academic post1~ons to explore  the  i s t e s t  developments  in  the  theore t i ca l  
foundat ions  for the work of the  valuat ion ac tua ry :  the ind iv idua l  C - r i s k s ,  
the i r  i n t e rdependence ,  determinat ion of s u r p lu s  needs .  

Actuar ies  who have been act ive in the development of the function of the 
valuat ion ac tua ry  in North America will be p r e s e n t  to speak  and the re  wi~ be 
sess ions  for con t r ibu ted  p a p e r s .  Because th i s  meeting is the annual  lc~uaria~ 
re sea rch  conference ,  aess ions  also will be opened as needed for con t r ibu ted  
papers  on other  topics of actuaria~ r e sea rch .  

Location 

The Ohio Union 
The Ohio State Univers i ty  
1759 N. High Street  
Columbus, Ohio 43210 
(614) 292-7024 

pa~oers 

Ind iv idua l s  i n t e r e s t e d  in p ~ s e n t t n  E l ~ p e r a  a re  i nv i t ed  to submit  one page  
a b s t r a c t s  of t he i r  topics  and es t imates  of the  time needed  for t he i r  
p reeen taUons .  Submiseiema should a r r i v e  by September  2, I086. Those 
wish ing  to speak  who cannot  p r e p a r e  a b s t r a c t s  by then  should  send  l e t t e r s  by 
~ t e m b e r  2 i nd i ca t i ng  an in ten t ion  to speak ,  l n d i v i d u s i s  se lec ted  to speak  at 
the oo~ference wil l  be not i f ied by  September 10, 1986. An abate-act or  le t te r  of  
i n t en t  should inc lude:  t i t le  of pape r ,  name, full mailing add l"en  and telephone 
number  of the  a u t h o r ( l ) ,  affiHat/on and Ufle of au tho r (0 ) .  ~ to  Robert  B. 
B lown .  Depar tment  of Mathematics,  The Ohio t t ~ t e  UniveMdty.  |31 W. l a t h  
Avenue ,  Columbus,  Ohio 43210. Phone (SI4)  452-S$84. 

REGISTRATION FEE 

The oocference fee is $75.00 ( U . S . ) .  For full- t ime s t u d e n t s  at colleges and 
unlve1"eitlee registration is f ree .  A 8peclal t h a n k s  is  S'Iven to Nationwide 
In su rance  Company and Ohio State  Life I n s u r a n c e  for t he i r  f inancial  suppor t  
whieh 18 hold ing  down the l-OS~8trstlon fee. 
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ACCOMODATIONS 

Please a r r e n f e  accommodations by oonteet /ng direct ly  a hotel/motel of your  
choice.  Blocks of rooms for conference  par t ic ipants  have  been r e s e r v e d  st the 
following two motels near  campus.  When making rese rva t ions  be sure  to ident i fy  
yourse l f  as st tend~ng the Actuarial  
~ e r v e t i o n s  by October  7, 1086. 

Red Roof Inn 
(2-3 miles from the Ohio Union) 
441 Ackerman Road 
Columbus, OH 43202 
|141267=9041 
Single $26.95 plus tax 
Double $31.95 plus tax 

Research Conference. Please mike 

HoUday Inn on the Lane 
(about  i mile from the Ohio Union) 
328 W. Lane Avenue 
Columbus, OH 43201 
6141294-4848 
Single $41.00 plus te.x 
Double $49.00 plus tax 

Conference participants may use specified Ohio State Univers i ty  recreational 
facilit ies by purchasing a guest pass for $2.00/person/dsy. 

GENERAL CONFERENCE SCHEDULE 

Regis t ra t ion for the conference  includes all of these  act ivi t ies .  A finld detailed 
schedule will be mailed to participants ahead of time and be in the registration 
packe t .  

Wednesday,  October  29 T h u r s d a y ,  October  30 

8:30 am-2:00 pm Registration 8:30 am-10:00 am Registration 
10:00 am-lO:30 am Welcome 9:00 s.m-12:00 noon Program 
10:30 arr,-l l:30 am Program 1:30 pro-4:30 pm Program 
1:30 pro-4:30 pm ProgTsr~ 6:30 pro-8:30 pm Banquet 
3:30 pro-7:30 pm Beception (Ohio Union) 

(HoHdsy Inn)  

Fr iday ,  October  31 

8:30 am-10:00 am Registrat ion 
0:00 art,-12:00 noon ProgTam 

TRANSPORTATION 

Froth Port Columbus In ternat ional  Ai rpor t .  r e gu l a r  taxi and limousine serv ice  is 
pro', ,Ided to the campus a rea .  The  Holiday Inn on the Lane, one of the motel~ 
at which we haTe s block of rooms, p rov ides  • fr~e a i rpor t  limousine. 

Pa rk ing  on campus is by  permit  only.  
the reg'Jstrst ion form Jf you wliJ need a 

ADDITIONAL 

For f u r t h e r  information,  pimute oontsct: 

B4d~rt B. Brown 
Depm'tment of  Mathsmabca 
The Ohio 8tats Uhivera l ty  
Z31 W. 18tb Avenue 
Columbus,  OH 43210 

Robert B. Brown, A .S .A . ,  PhD 
Department of Mathematics 
The Ohio Stets Universi ty 

Bert  K. Widts. PhD 
Depar tment  of Mathematics 
The Ohio State Uniwsrs/ ty 

Please check the appropr ia te  space on 
perr~it (one pe r  car  p lease) .  

INFORMATION 

Math Depa.,-tment 614/422--4"975 

Bert K. Ws/ts 
Department of Mathemst/ce 
The Ohio State UnJvel~dty 
231 W. l a th  Avenue 
Columbus, OH 43210 

ORGANIZING COMMITTEE 

Allan B r a n d e r .  F . S . A . ,  PhD 
Department Ste t~ t /oe  & ActuarJ~ Scdence 
Urdverstty of Waterloo 

Samuel H. Cox, J r . ,  F . S . A . ,  PhD 
Depar tment  of  Fmance  
University of Texas 
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