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Actuaries

4. Actuarial Mathematics for Life Contingent Risks, 3rd
Edition, 2020, Dickson, D., Hardy, M., Waters, H.,,
Cambridge University Press.
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1. IFRS17 E&2[AsHHA(2022.11),
S R E e e el
2. BH3IA FXZCIHHET(K-ICS) MM (2022.12),
=8dsd HgeAIN A
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HAZESA4Y U 5 78 AYME, AEH H4H 2
4. Azl2|A3aE| (2013), HE *7I, Peter Jin 3%, HEA}
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Dallas, 2000
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(Expected claim method)

Aol BitH
28| XIMH(Chain ladder method)
I X328 =H(Average payment method)
ESE-IH2 4 (Bornhuetter-Ferguson method)

1. AZI2YEE, 2021, 242

2.
3.
4.

AZ|ZYE, 2018, ZAE, HdEE, Y=
HAUAZIZHE, 2012, 23M, Mg

oA 2[R E, 2010, by Casualty Actuarial
Society, Z&Hd o

. Loss Models: From Data to Decisions, (Fifth Edition),

2019, by Klugman, S.A., Panjer, H.H. and Willmot,
G.E.

Indroduction to Credibility Theory (Fourth Edition),
2010, Herzog, T.N.

Estimating Unpaid Basic Techniques, Casualty
Actuarial Society, Third Version, July 2010, by
Friedland, J.F

Basic Ratemaking, Casualty Actuarial Society, Fifth
Edition, May 2016, by Werner, G. and Modlin, C
Introduction to Ratemaking and Loss Reserving for
Property and Casualty Insurance, 2001, Brown, R.L.,
Gottlieb, L.R.
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1. M|l a. MEAME, Holx U ZB520| sy 0205
~20%
0|9 Hepee =8 °
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5. Xp=XpLt

a. MAXMLIgt HHAXN e
AR PAEFER BIAAE 2 0~30%
b. X2AEHD SHAEM
(CAPM)
0.
MEHHEX|E | - 0~20%
IN e RENEE RS
7. 7199
ol4.8t gl - 0~10%
HHE
1. THREE[, BiEA] SIS, 48 CHESTEAL 2021
2. 'Fundamentals of Corporate Finance’, Stephen Ross ,
PSRN Randolph Westerfield , McGraw Hill Education - 2021

. 'Principles of Corporate Finance’, Franklin Allen,
Richard A. Brealey, and Stewart Myers, 13th, 2019

_‘|2_



https://search.kyobobook.co.kr/search?keyword=Stephen Ross&chrcCode=2003412401
https://search.kyobobook.co.kr/search?keyword=Randolph Westerfield&chrcCode=2003412501
https://search.kyobobook.co.kr/search?keyword=McGraw Hill Education&pbcmCode=PB37436

| mHaEo o

22| A3 R =M CHFEE

XpAtof CHoi A =

=2
S)

F

k=)
=

al
ES
—

—

=
| ozt

o

=)

=l

E

=}
=

X
(hi

.I

1o

|

™

ofL{z}, ofof ch
M

|Atel CHE
Sol, GlH[AZ|A} Heea2st

3

]
I

[m=]

-
[e)

o}
{XH7 x| 2%

HH
[ELEN S
AHAE]

-

-

= 0] I=o| ZEYLICH
O

1

=

=
Fs2e|
20|

i

—
|
T

O[3
Hz|Ate| BAY
[}

oS o
Z8ss =2 2

ot

-
[

_13_

m M " = | 3k Q
L R I | 70 Rd 3
- o- K e ~ o
K- T o K| o Q
il 0 e - a0
oF S T T ol ™
] W T ol m.__w 5 w w_ 8
=3 M ~ = {0 <0 [r
) o S0 M 07| E . =
50 m < ol %o o & | 2 F I o
o T HE X mE | §2ar &
L ™~ T < o © K
M - e H Bl | & = < o
2 7 ogn & RO 00 or o | S O
Pl K Ko © B 2 u_.__Amﬂ/._.q\“ B
oF M w0 o w0 5 =% % T -
oF U RO &r TV N i Sy = m)
S B moo | F o< o =
Hio ol = = r =
il w W oo on S -~ )
<0 = o o ok ™ o ™ ujo
z 23 = _.A_l _._.__=._ o_=._ = K O
= Hr H| Ko K d | S o i O
B omoor = M -3 | 87 o 2
O < i T Sz o °
== —_ ~ o — 0/0 —_ ~ n /Anv\ ©
© ._“__.._75_ Z0 00 m__ﬁ IR | o™ | H W= 2
© émun.__..q:mum%ﬂ © 0|5 ol & a5
11l R U = om M_w Q i ol =) RO =
A B B = o gy & o7 O
- oo oH K k= | 22 o | & X
Ofl Wi ® i o KO © of i K
o S aFT gy as Ko = tTT|oro| =
HiD HD Ip ®r of T8 o2 | <Fm =
<0 of <0 mh Alu._m 1 H0o = ol mo AL c 2 w — Xl o
mgoﬂmﬁw_mew_sﬂ r=|T 335 | K X
BOR KA T o No|lmgrel me| =
1 1 1 1 1 1 n _.Ml_w W._m 2 .ﬂm PV.V.. m ..qla\ r_.__.__u
Hnw_l (o] T K ~ —
Mo =
oo =
ro O S
L ® M 5
o oy 1 =
B o 7 ro S
_“_.__u _ln_l_ S - .yl| m
{n 0k 9 R 1 =
._Oﬁ ﬂA” — — 2 =




N
H
0=

el
M

2/& XM, B0iT(short selling), &A|Zt AZFH7}(mark-to

1

market), OtXl Z(margin call), X272} (arbitrage) S

o
iy
rz

Z/E 84, F={I(et/otH|E|Zt/o[(exotic) &M, X-2 T2|E|,

HL|HA (moneyness) S

6. dxet ME

(Forwards and | M=9t ME9| kto|, ERH|E (cost of carry) S
20~40%
Futures)
AL, SeAY, MELIEEAZY, ELAAY(TRS) S CHst
7 ﬁgl' I 1 1
CHatoll 7|2=2t A2
BMts/E7ts 1" (diversifiable vs non-diversifiable
8. *‘,ﬂé‘ﬂf —%—Xl‘ . |'o/§ |'o Tl (
- risk), AXZ 2||=(spread), Zzl(collar), AEe2fS(straddle), &
- E&iz(strangle), HEIEZ0|(butterfly) &
Vasicek and Cox-Ingersoll-Ross MAHIIATDY,
9. 0[R2 2Y = T
Black-Derman-Toy 0| 2% S
TR HA, ZEES|R SH|, gd ZXM, #E 3, ol | 30-60%
10. IMME 2 | LIR 2, BEE2 25, g, =-2 mizlg|, s 7H4
o 3 otAME | AE SE-2 X FZ4] O|EXE, S¥-ax WFA, M UHE
(option Greeks), EEr-ZOF ST S
23 (lognormal) FII2HEO| A|ZF|0|M, EAZATI|IH
1. Algz{olM , , o - 0~20%
(variance reduction techniques) &
12. 2lA3% = ‘
VaR(Value at Risk), A|MEZEZ2|Q HEH 9 Mzdo| FH 0~20%

EECR

1. 'Options, Futures, and Other Derivatives', John.C,
Hull, 11th edition, 2022’

2. Mathematics for Finance: An Introduction to Financial
Engineering, Marek Capinski, Tomasz Zastawniak &=
X, Springer, 2010 (2nd edition)

3. Portfolio Management: A tutorial introduction to
financial engineering M. Vidyasagar X, Current
Trends in Science, 2009
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