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Erik Boslash;lviken : Computation and Modelling in Insurance and Finance (International Series on Actuarial 
Science)  before purchasing it in order to gage whether or not it would be worth my time, and all praised Computation 
and Modelling in Insurance and Finance (International Series on Actuarial Science): 

3 of 3 people found the following review helpful. Great for someone looking implementation and theory side by 
sideBy Antonio Cecilio Miranda TejeidaI just bought this book, I believe this is an incredible resource since most of 
the code in R is written for you to build up your own functions and make a deeper understanding of the subjects, 
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despite many would argue that exercises are short, they reveal complex theory through simplicity each step building 
on the previous layer earning complexity that is required for many real situations.

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.

About the AuthorErik Boslash;lviken, 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. 


