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A Hands-On Approach to Understanding and Using Actuarial Models

Computational Actuarial Science with R provides an introduction to the
computational aspects of actuarial science. Using simple R code, the book helps
you understand the algorithms involved in actuarial computations. It also covers
more advanced topics, such as parallel computing and C/C++ embedded codes.

After an introduction to the R language, the book is divided into four parts. The
first one addresses methodology and statistical modeling issues. The second part
discusses the computational facets of life insurance, including life contingencies
calculations and prospective life tables. Focusing on finance from an actuarial
perspective, the next part presents techniques for modeling stock prices,
nonlinear time series, yield curves, interest rates, and portfolio optimization. The
last part explains how to use R to deal with computational issues of nonlife
insurance.

Taking a do-it-yourself approach to understanding algorithms, this book
demystifies the computational aspects of actuarial science. It shows that even
complex computations can usually be done without too much trouble. Datasets
used in the text are available in an R package (CASdatasets).
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A Hands-On Approach to Understanding and Using Actuarial Models

Computational Actuarial Science with R provides an introduction to the computational aspects of actuarial
science. Using simple R code, the book helps you understand the algorithms involved in actuarial
computations. It also covers more advanced topics, such as parallel computing and C/C++ embedded codes.

After an introduction to the R language, the book is divided into four parts. The first one addresses
methodology and statistical modeling issues. The second part discusses the computational facets of life
insurance, including life contingencies calculations and prospective life tables. Focusing on finance from an
actuarial perspective, the next part presents techniques for modeling stock prices, nonlinear time series, yield
curves, interest rates, and portfolio optimization. The last part explains how to use R to deal with
computational issues of nonlife insurance.

Taking a do-it-yourself approach to understanding algorithms, this book demystifies the computational
aspects of actuarial science. It shows that even complex computations can usually be done without too much
trouble. Datasets used in the text are available in an R package (CASdatasets).
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Editorial Review

Review

"… the main objective of the book is that the reader gets interested in the topic and plays with the presented
models and R codes in an active way. I have experienced that this goal can be easily reached for a large
audience of readers because the presentation of the various arguments encourages an active learning of the
concepts ‘without being burdened by the theory.’"
?International Statistical Review, 83, 2015

"… worthwhile reading and can be recommended to anyone who is interested in the computational aspects of
actuarial science. The book contains many detailed worked examples, with R code fully integrated into the
text. … the book provides information and code that readers with any quantitative background can gain
something from. It will naturally appeal to actuaries of all calibers, but it has a much wider audience of
quantitative analysts using R for statistical modeling and data analysis in various fields. There are also good
reasons to recommend this book to any science library."
?Journal of the Royal Statistical Society, Series A, 2015

About the Author

Arthur Charpentier is a professor of actuarial science at the University of Québec at Montréal. He is a
fellow of the French Institute of Actuaries and holds a PhD in applied mathematics from K.U. Leuven. Dr.
Charpentier is the co-author of two textbooks on mathematical models of nonlife insurance and has
published several articles in peer-reviewed journals. He is also the editor of the blog
freakonometrics.hypotheses.org

Users Review

From reader reviews:

Donald McLaughlin:

Book is actually written, printed, or descriptive for everything. You can realize everything you want by a
publication. Book has a different type. As it is known to us that book is important thing to bring us around
the world. Next to that you can your reading ability was fluently. A guide Computational Actuarial Science
with R (Chapman & Hall/CRC The R Series) will make you to be smarter. You can feel considerably more
confidence if you can know about almost everything. But some of you think that open or reading the book
make you bored. It is far from make you fun. Why they can be thought like that? Have you seeking best book
or suitable book with you?

Bradley Simpson:

What do you consider book? It is just for students because they are still students or the item for all people in
the world, the particular best subject for that? Only you can be answered for that issue above. Every person



has different personality and hobby per other. Don't to be obligated someone or something that they don't
wish do that. You must know how great and also important the book Computational Actuarial Science with
R (Chapman & Hall/CRC The R Series). All type of book can you see on many solutions. You can look for
the internet resources or other social media.

Adrian Rogers:

Here thing why this kind of Computational Actuarial Science with R (Chapman & Hall/CRC The R Series)
are different and trustworthy to be yours. First of all reading a book is good nevertheless it depends in the
content from it which is the content is as yummy as food or not. Computational Actuarial Science with R
(Chapman & Hall/CRC The R Series) giving you information deeper and different ways, you can find any
publication out there but there is no e-book that similar with Computational Actuarial Science with R
(Chapman & Hall/CRC The R Series). It gives you thrill studying journey, its open up your eyes about the
thing in which happened in the world which is might be can be happened around you. You can bring
everywhere like in area, café, or even in your means home by train. When you are having difficulties in
bringing the paper book maybe the form of Computational Actuarial Science with R (Chapman & Hall/CRC
The R Series) in e-book can be your option.

Carol Ratliff:

With this era which is the greater person or who has ability to do something more are more valuable than
other. Do you want to become certainly one of it? It is just simple way to have that. What you have to do is
just spending your time not very much but quite enough to experience a look at some books. One of several
books in the top list in your reading list will be Computational Actuarial Science with R (Chapman &
Hall/CRC The R Series). This book that is certainly qualified as The Hungry Mountains can get you closer in
becoming precious person. By looking way up and review this guide you can get many advantages.
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