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Thisisthe only book actuaries need to understand generalized linear models
(GLMs) for insurance applications. GLMs are used in the insurance industry to
support critical decisions. Until now, no text has introduced GLMs in this context
or addressed the problems specific to insurance data. Using insurance data sets,
this practical, rigorous book treats GLMs, covers al standard exponentia family
distributions, extends the methodology to correlated data structures, and
discusses recent devel opments which go beyond the GLM. The issuesin the
book are specific to insurance data, such as model selection in the presence of
large data sets and the handling of varying exposure times. Exercises and data-
based practicals help readers to consolidate their skills, with solutions and data
sets given on the companion website. Although the book is package-independent,
SAS code and output examples feature in an appendix and on the website. In
addition, R code and output for all the examples are provided on the website.
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Editorial Review

Review
"I would recommend such a book to my students without hesitation."
Cho-Jieh Chen, Journal of the American Statistical Association

About the Author

Gillian Heller is Associate Professor of Statistics at Macquarie University. She has been teaching GLM to
actuarial students for the past ten years, and has given several outside courses on GLMsto research analysts
in insurance companies.

Piet de Jong is Professor of Actuarial Studies at Macquarie University. His research interests lie mainly in
time series analysis and forecasting as well as actuarial areas, and he has consulted widely in the insurance
and forecasting areas in both Australia and North America.

Users Review

From reader reviews:
CharlesMcCreery:

The e-book untitled Generalized Linear Models for Insurance Data (International Series on Actuarial
Science) isthe e-book that recommended to you to study. Y ou can see the quality of the e-book content that
will be shown to anyone. The language that publisher use to explained their ideas are easily to understand.
The article writer was did alot of research when write the book, to ensure the information that they share to
your account is absolutely accurate. Y ou also might get the e-book of Generalized Linear Models for
Insurance Data (International Series on Actuarial Science) from the publisher to make you alot more enjoy
freetime.

Samuel Rascon:

Areyou kind of stressful person, only have 10 aswell as 15 minute in your day to upgrading your mind
proficiency or thinking skill actually analytical thinking? Then you are having problem with the book as
compared to can satisfy your limited time to read it because all of thistime you only find reserve that need
more time to be go through. Generalized Linear Models for Insurance Data (International Serieson Actuarial
Science) can be your answer mainly because it can be read by an individual who have those short extratime
problems.

Paula Cofield:

This Generalized Linear Models for Insurance Data (International Series on Actuarial Science) is fresh way
for you who has fascination to look for some information because it relief your hunger info. Getting deeper
you on it getting knowledge more you know or perhaps you who still having little digest in reading this



Generalized Linear Models for Insurance Data (International Series on Actuarial Science) can be the light
food to suit your needs because the information inside that book is easy to get simply by anyone. These
books acquire itself in the form that is reachable by anyone, yeah | mean in the e-book type. People who
think that in publication form make them feel drowsy even dizzy this reserve isthe answer. So thereisn't any
in reading a book especialy thisone. Y ou can find what you are looking for. It should be here for you. So,
don't missthe ideal Just read this e-book kind for your better life along with knowledge.

Craig Harrison:

Asapupil exactly feel bored to help reading. If their teacher expected them to go to the library or even make
summary for some e-book, they are complained. Just very little students that has reading's soul or real their
passion. They just do what the educator want, like asked to go to the library. They go to right now there but
nothing reading critically. Any students feel that studying is not important, boring in addition to can't see
colorful picson there. Yeah, it is to become complicated. Book is very important in your case. As we know
that on this age, many ways to get whatever we really wish for. Likewise word says, ways to reach Chinese's
country. Therefore this Generalized Linear Models for Insurance Data (International Series on Actuarial
Science) can make you redlly feel more interested to read.
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