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Focusing on what actuaries need in practice, this introductory account provides
readers with essential tools for handling complex problems and explains how
simulation models can be created, used and re-used (with modifications) in
related situations. The book begins by outlining the basic tools of modelling and
simulation, including a discussion of the Monte Carlo method and its use. Part II
deals with general insurance and Part III with life insurance and financial risk.
Algorithms that can be implemented on any programming platform are spread
throughout and a program library written in R is included. Numerous figures and
experiments with R-code illustrate the text. The author's non-technical approach
is ideal for graduate students, the only prerequisites being introductory courses in
calculus and linear algebra, probability and statistics. The book will also be of
value to actuaries and other analysts in the industry looking to update their skills.
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Focusing on what actuaries need in practice, this introductory account provides readers with essential tools
for handling complex problems and explains how simulation models can be created, used and re-used (with
modifications) in related situations. The book begins by outlining the basic tools of modelling and
simulation, including a discussion of the Monte Carlo method and its use. Part II deals with general
insurance and Part III with life insurance and financial risk. Algorithms that can be implemented on any
programming platform are spread throughout and a program library written in R is included. Numerous
figures and experiments with R-code illustrate the text. The author's non-technical approach is ideal for
graduate students, the only prerequisites being introductory courses in calculus and linear algebra,
probability and statistics. The book will also be of value to actuaries and other analysts in the industry
looking to update their skills.
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Editorial Review

About the Author
Erik Bølviken, with broad experience as an applied statistician, holds the Chair of Actuarial Science at the
University of Oslo and was for many years a partner in Gabler and Partners, Oslo.

Users Review

From reader reviews:

Patricia Gross:

With other case, little persons like to read book Computation and Modelling in Insurance and Finance
(International Series on Actuarial Science). You can choose the best book if you want reading a book.
Providing we know about how is important a new book Computation and Modelling in Insurance and
Finance (International Series on Actuarial Science). You can add understanding and of course you can
around the world by way of a book. Absolutely right, simply because from book you can know everything!
From your country till foreign or abroad you will end up known. About simple point until wonderful thing
you may know that. In this era, we can easily open a book or even searching by internet product. It is called
e-book. You may use it when you feel bored stiff to go to the library. Let's read.

Shirley Daniels:

What do you with regards to book? It is not important to you? Or just adding material when you require
something to explain what the one you have problem? How about your free time? Or are you busy man? If
you don't have spare time to do others business, it is make one feel bored faster. And you have free time?
What did you do? Everybody has many questions above. They need to answer that question since just their
can do this. It said that about e-book. Book is familiar in each person. Yes, it is correct. Because start from
on jardín de infancia until university need that Computation and Modelling in Insurance and Finance
(International Series on Actuarial Science) to read.

Susan Gagnon:

Here thing why this kind of Computation and Modelling in Insurance and Finance (International Series on
Actuarial Science) are different and trusted to be yours. First of all reading through a book is good
nevertheless it depends in the content than it which is the content is as delightful as food or not. Computation
and Modelling in Insurance and Finance (International Series on Actuarial Science) giving you information
deeper as different ways, you can find any book out there but there is no guide that similar with Computation
and Modelling in Insurance and Finance (International Series on Actuarial Science). It gives you thrill
examining journey, its open up your own eyes about the thing that will happened in the world which is
maybe can be happened around you. It is possible to bring everywhere like in park your car, café, or even in
your way home by train. Should you be having difficulties in bringing the published book maybe the form of
Computation and Modelling in Insurance and Finance (International Series on Actuarial Science) in e-book



can be your alternative.

Richard Byrnes:

As we know that book is vital thing to add our expertise for everything. By a publication we can know
everything we would like. A book is a set of written, printed, illustrated or even blank sheet. Every year
ended up being exactly added. This e-book Computation and Modelling in Insurance and Finance
(International Series on Actuarial Science) was filled concerning science. Spend your free time to add your
knowledge about your research competence. Some people has distinct feel when they reading any book. If
you know how big advantage of a book, you can sense enjoy to read a book. In the modern era like now,
many ways to get book that you just wanted.
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