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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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DGVFM 27, 49–58.

Kline, C. D. jr. (see M. Adler)

Klinger, A. (see B. Verdier)

Klinker, F. L.
[1997] The parameter variance adjustment in lognormal linear models for loss reserves: Bayes-

ian versus frequentists analysis. In: CAS Forum Winter 1997, pp. 35–54.

Kloberdanz, K., and Schmidt, K. D.
[2008] Loss prediction in a linear model under a linear constraint. AStA Adv. Statist. Anal.

93, 205–220.

Kloek, T.
[1998] Loss development forecasting models: An econometrician’s view. Insurance Math. Eco-

nom. 23, 251–261.

Klugman, S. A. (see also Z. Rehman)
[1992] Bayesian Statistics in Actuarial Science. Boston – Dordrecht – London: Kluwer.
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A Bibliography on Loss Reserving 27

[2006] A credibility approach to the Munich chain–ladder method. Blätter DGVFM 27, 619–628.
[2007] Prediction error of the expected claims development result in the chain–ladder method.

Bull. SAV, 117–137.
[2007] Prediction error of the chain–ladder reserving method applied to correlated run–off tri-

angles. Ann. Actuar. Science, , .
[2007] Prediction error of the multivariate chain–ladder reserving method. North American

Actuarial J. , .
[2007] Mittlerer quadratischer Prognosefehler bei der Prognose des Abwicklungsergebnisses mit-

tels der Chain–Ladder Methode. Z. Gesamte Versicherungswirtschaft Supplement, 207–
238.

[2008] Modelling the claims development result for solvency purposes. International ASTIN
Colloquium, Manchester, 2008.

[2008] Modelling the claims development result for solvency purposes. In: CAS E–Forum Fall
2008.

[2009] Prediction error of the multivariate additive loss reserving method for dependent lines of
business. Variance 3, 131–151.

[2009] Combining chain–ladder and additive loss reserving methods for dependent lines of busi-
ness. Variance 3, 270–291.

Metzner, C. S. (see K. M. Madigan)

Meyers, G. G.
[2006] Estimating predictive distributions for loss reserve models. In: CAS Forum Fall 2006,

pp. 159–203.
[2007] Estimating predictive distributions for loss reserve models. Variance 1, 248–272.
[2008] Stochastic loss reserving with the collective risk model. In: CAS E–Forum Fall 2008.
[2009] Stochastic loss reserving with the collective risk model. Variance 3, 239–269.
[2010] The technical provisions in Solvency II: What EU insurers could do if they had Schedule

P. In: CAS E–Forum Fall 2010.

Mikosch, T. (see A. H. Jessen, C. Klüppelberg)
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Pentikäinen, T. (see also R. E. Beard)



30 A Bibliography on Loss Reserving

[1962] Reserves of motor vehicle reserves in Finland. ASTIN Bull. 2, 161–173.
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