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Rob Kaas, Marc Goovaerts, Jan Dhaene, Michel Denuit : Modern Actuarial Risk Theory  before purchasing it in 
order to gage whether or not it would be worth my time, and all praised Modern Actuarial Risk Theory: 

0 of 0 people found the following review helpful. Good ReferenceBy Antonio Cecilio Miranda TejeidaThis was my 
reference book back when I was at school, I believe that most of te code in the book will show you how many 
statistical techniques (like fitting distributions) are implemente in many R packages such as fitdistrplus, it has solid 
explanations on both theoretical and practical aspects, it covers superficially the use of glm in insurance (for more 
detailed use of GLM check Non-Life Insurance Pricing with GLM) and it cover basics of ruin theory.1 of 1 people 
found the following review helpful. as if the writers were in a great hurry or really did not proofreadBy R. JohnsonThe 

http://f3db.com/pub/links.php?id=B005ZA668U


book is NOT well structured, and the text is definitely not well written.The material is too dense with various strange 
statements that are incomprehensible,as if the writers were in a great hurry or really did not proofread , not even 
once.Notation is dropped around like free pies, it is so easy to get confused when moving from section to section.I do 
not recommend this book at all.0 of 0 people found the following review helpful. Great TextBy Robert L 
McPhersonThis is a great text, full of examples in addition to clear explanations of theory. It is very helpful to have 
the R code to see the implementation of the mechanics behind the formulas.

The book contains important material on topics that are relevant for recent insurance and actuarial developments 
including determining solvency measures, fair-value computations, reserving, ranking of risks, modelling 
dependencies and the use of generalized linear models. Numerous exercises and the hints for solving them make the 
book useful as a textbook. Practical paradigms in insurance are presented in a way that is appealing to actuaries in 
their daily business.
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