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"The focus of this book is on the two major areas of risk theory: aggregate claims distributions and ruin theory.
For aggregate claims distributions, detailed descriptions are given of recursive techniques that can be used in
the individual and collective risk models. For the collective model, different classes of counting distribution are
discussed, and recursion schemes for probability functions and moments presented. For the individual model,
the three most commonly applied techniques are discussed and illustrated. The book is based on the author's
experience of teaching final-year actuarial studentsin Britain and Australia, and is suitable for a first course in
insurance risk theory. Care has been taken to make the book accessible to readers who have a solid
understanding of the basic tools of probability theory. Numerous worked examples are included in the text and
each chapter concludes with a set of exercises for which outline solutions are provided."--Jacket

https://rebiunoda. pro.baratznet.cloud: 28443/OpacDiscovery/public/catal og/detail/b2FpOmNIbGVicmF0aWw9uOmV zL mdhemF0ei 5yZW4vMjM5MDE1ODc

Titulo: Insurance risk and ruin David C.M. Dickson

Editorial: Cambridge, UK New Y ork Cambridge University Press 2005
Descripcion fisica: 1 recurso electronico

Mencion de serie: The international series on actuarial science CUP ebooks
Bibliografia: Incluye referencias bibliogréficas (p. 208-210) e indice

Contenido: 1.) Probability distributions and insurance applications -- 2.) Utility theory -- 3.) Principles of premium
calculation -- 4.) The collective risk model -- 5.) The individual risk model -- 6.) Introduction to ruin theory -- 7.)
Classical ruin theory -- 8.) Advanced ruin theory -- 9.) Reinsurance

Detalles del sistema: Forma de acceso: World Wide Web

ISBN: 9780511624155 0511624158 0521846404 9780521846400 9780521176750 0521176751

Baratz I nnovacion Documental

e Gran Via, 59 28013 Madrid



o (+34) 91 456 03 60
e informa@baratz.es



