TFA 41 (1987-1989) 87-88
87

NOTES ON THE JOURNAL OF THE
INSTITUTE OF ACTUARIES

VoL. 114, PART I, NO. 456 (1987)

M. H. Field. Presidential Address. Risk and Expectation. (pp.1-14).

Presentation of an Institute Finlaison Medal to Professor Alasdair David
Wilkie. (pp.15-20).

A. D. Wilkie. In Memoriam Anthony P. Limb. An Option Pricing Approach
to Bonus Policy. (pp.21-90).

M. Leighton. Mortality of Impaired Lives 1974-83. (pp.91-112).

A. J. Wise. Matching and Portfolio Selection: Part 1. (pp.113-134).

C. D. DayKkin. The Recent Trend of Mortality in Great Britain. (pp.135-142).

J. C. H. Brumwell. Notes on the Financial Times-Actuaries Equity Share
Indices in 1986. (pp.143-152). (This note appears in T.F.A. 40, pp.425-
438).

Review (p.153).
Stock Life Insurance Company Profitability and Workable Competition. By
S. Travis Pritchett and Ronald P. Wilder.

VoL. 114, Part I, No. 457 (1987)

D. J. D. McLeish and C. M. Stewart. Objectives and Methods of Funding
Defined Benefit Pension Schemes. (pp.155-226).

C. D. Daykin, G. D. Bernstein, S. M. Coutts, E. R. F. Devitt, G. B. Hey,
D.1.W. Reynolds and P. D. Smith. Assessing the Solvency and Financial
Strength of a General Insurance Company. (pp.227-326).

A. R. Thatcher. Mortality at the Highest Ages. (pp.327-338).

D. S.F. Bloomfield and Professor S. Haberman. Graduation: Some Experi-
ments with Kernel Methods. (pp.339-370).

G. C. Taylor. Control of Unfunded and Partially Funded Systems of Pay-
ments. (pp. 371-392).

A.Brace. A Linear Approach to Loan and Valuation Problems. (pp. 393-402).

Notes on One-Day Seminar (27 November 1986): The Finance Act 1986;
Transfer Values; The Disclosure Regulations; Effects upon Existing

Pension Schemes of Proposed Changes in the State Earnings-Related
Pension Scheme. (pp.403-406).

Articles, papers and publications of actuarial interest. (pp.407-408).
Reviews. (pp.409-410).
Survival Models and Their Estimation. By Dick London.
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VoL. 114, Part III. No. 458 (1987)
R. P. Burrows and G. H. Whitehead. The Determination of Life Office
Appraisal Values. (pp.411-466).

Professor S. Haberman. Long-Term Sickness and Invalidity Benefits: Fore-
casting and Other Actuarial Problems. (pp.467-550).

A. J. Wise. Matching and Portfolio Selection: Part 2. (pp.551-568).

H. R. Waters and A. D. Wilkie. A Short Note on the Construction of Life
Tables and Multiple Decrement Tables. (pp.569-580).

M. Sherris. On the Risk Adjusted Discount Rate for Determining Life Office
Appraisal Values. (pp.581-589).

L. A. Roberts. Bias in g and m Rate Estimates. (pp.591-599).

Notes on One-Day Seminars (10 June 1987 and 3 July 1987): Life Office
Valuations—U K. With Profits. (p.600).

Articles, papers and publications of actuarial interest. (pp.601-602).
Reviews. (pp.603-606).

AnlIntroduction to the Mathematics of Finance. By J. J. McCutcheon and W.
F. Scott.

Pensions: The Problems of Today and Tomorrow. By B. Benjamin, S.
Haberman, G. Helowicz, G. Kaye and D. Wilkie.

People Count. A History of the General Register Office. By Muriel Nissel.

Living with Risk, the British Medical Association Guide. By Dr Michael
Henderson.

Correspondence (pp.607-609).





