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1 General Information

Name Kaas
First name Robert
Address at work Department of Quantitative Economics

University of Amsterdam
Roetersstraat 11

1018 WB Amsterdam
The Netherlands

Phone +31-20-5254230 (office)
Email r.kaas@uva.nl
Ph.D. Department of Actuarial Science and Econometrics

University of Amsterdam
‘Bounds and approximations for some risk theoretical qaiasti
Cum laudesupervisor: M.J. Goovaerts; September 30, 1987

M.Sc. Department of Mathematics, University of Amsterdam

Cum laudesupervisor: J. Hemelrijk; February, 1977

2 Employment

Full Professor (June 2001-); Department of QuantitativenBmis, University of Amsterdam
Visiting Professor Hongkong University (July 2008)

Associate Professor (Sept 1989—June 2001); Departmeniarit@ative Economis, University
of Amsterdam

Visiting Professor (1992-1993); Univemitibre de Bruxelles: holder of the UPEA-Chair of
Actuarial Mathematics, involving teaching a course eaitl‘Ordering of risks’

Visiting professor (1995-1996; 1999-2002), KU Leuven

Assistant Professor (March 1977—Aug 1989); Departmenuairtative Economis, University
of Amsterdam

Assistant (1973—March 1977); Mathematical Centre, Amstercht the Department of Mathe-
matical Statistics

Teaching-assistant (1969-1970), at the Department of &haditics, University of Amsterdam



3 Current teaching load

Non-life insurance 1 (Schade actuariaat 1)
Non-life insurance 2 (Schade actuariaat 2; —2010)
Non-life insurance: statistical techniques

Caput Non-life insurance, ALM 2, Academic skills and Intratlan Actuarial Science (Vaardighe-
den en Om@ntatie Actuariaat — coordination)

Thesis supervisor

Coordinator Master theses

Seminar Bachelor theses

Director Actuarial programme BSc

Director MSc Actuarial Science and Mathematical Finance

Director Intensive Master Actuarial Science (part of Amdén Executive Master of Actuarial
Science: AEMAS)

Coordinator post-master programme ‘Minor actuariaat’

Coordinator minor programmes Actuarial Science as well am&metrics/Opeations Research
in BSc

Books (co-)authored, edited

. Bounds and approximations for some risk theoretical questi(Ph.D. Thesis), University of

Amsterdam (1987)

Effective Actuarial Methodd.J. Goovaerts, R. Kaas, A.E. van Heerwaarden, T. Bauwedinck
North-Holland, Amsterdam (1990)

. Heterogeniteit in VerzekeringBerghe, L.A.A. van den, A. Oosenbrug, R. Kaas, H. Wolthuis,

red. Liber Amicorum G.W. de Wit, Instituut voor Actuariaat Econometrie, Amsterdam, pp.
555 (1994)

. Inleiding RisicotheorieR. Kaas, M.J. Goovaerts, Institute for Actuarial Science Boono-

metrics, University of Amsterdam (1993), pp. 168.

. Ordering of actuarial risksR. Kaas, A.E. van Heerwaarden, M.J. Goovaerts; EducatioasSe

\ol. 1, CAIRE, Brussel (1994), distributed by Institute for Aatial Science and Econometrics,
University of Amsterdam, pp. vi+144.

. Practical Actuarial Credibility ModelsD.R. Dannenburg, R. Kaas, M.J. Goovaerts, Institute

for Actuarial Science and Econometrics, University of Aendam (1996), pp. 157.

. Inleiding Risicotheorie2nd edition, R. Kaas, M.J. Goovaerts, Institute for Actala8cience

and Econometrics, University of Amsterdam (1998), pp. 248.
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10.

11.

. Modern Actuarial Risk TheonR. Kaas, M.J. Goovaerts, J. Dhaene, M. Denuit; Kluwer Aca-

demic Press, Dordrecht (2001), pp. xviii+309.

[In use as a textbook on 6 universities in The Netherlandd,raany more abroad; a Chinese
translation has appeared in January 2005 and has sold cd@ic6ies; a translation into Rus-
sian appeared in 2008.]

. Actuariele Statistiek: Verleden en Toekon#®t Kaas, Oratiereeks, Vossiuspers UvA (2002)

Actuarial Theory for Dependent Risks — Measures, OrdersMadels Denuit, M., J. Dhaene,
M. Goovaerts, R. Kaas, D. Vyncke; Wiley (2005)

Modern actuarial risk theory Using RKaas, R., Goovaerts, M.J., Dhaene, J. & Denuit, M..
Springer (2008), pp. xviii+381.

[A softcover version appeared in 2009; a Turkish transhtas well as a translation into Chi-
nese of the second edition, are in preparation. Accompgriii@ book there are (for teachers)
a solution manual as well as slides, 1000 pages in total.]

5 Academic publications (excl. books) by period

Before 1984 (not on actuarial science)

1.

Design and implementation of an efficient priority queBeVan Emde Boas, R. Kaas, E. Zijl-
stra, Math. Syst. Theory 10, 99-127 (1977)

Mean, Median and Mode in Binomial DistributianR. Kaas, J.M. Buhrman, Statistica Neer-
landica 34, 13-18 (1977)

. Stronger GOMORY Cuts by Multidimensional knapsack prohldms van der Velde, R. Kaas,

G. de Leve, Math. Operationsforsch. Statist., Ser. Opaton, 11.2, 249-259 (1980)

. Data-dependent bounds for heuristics to find a minimum wéightiltonian circuit R. Jonker,

R. Kaas, A. Wolgenant, Opns. Res. 28, 1219-1222 (1980)

. A branch and bound algorithm for the acyclic subgraph probldR. Kaas, European Journal

of Operational Research 8, 335-362 (1981)

1984-1990

1.

A note on a formula for profit returnM.J. Goovaerts and R. Kaas, Proceedings of the 4 coun-
tries ASTIN-symposium, 115-119 (1984)

Book review ofinsurance Premium$y M.J. Goovaerts, F. de Vijlder, J. Haezendonck, North-
Holland (1984). R. Kaas, Het Verzekerings-Archief 62, 69(1/[B5)

. Application of the problem of moments to derive bounds agnals with integral constraints

M.J. Goovaerts and R. Kaas, Insurance: Mathematics and Bgoso4.2, 99-112 (1985) [A]

. Best bounds for positive distributions with fixed momeRtsKaas and M.J. Goovaerts, Insur-

ance: Mathematics and Economics, 5.1, 87-92 (1985) [A]

. Computing moments of compound distributiom& Kaas and M.J. Goovaerts, Scandinavian

Actuarial Journal, 35-38 (1985) [B]



10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

. Bounds on distribution functions under integral consttairR. Kaas and M.J. Goovaerts, Bul-

letin Royal Society of Belgian Actuaries, 79, 45—-60 (1985)

. Necessary and sufficient conditions for stochastic domimafit Kaas and M.J. Goovaerts,

Bulletin Royal Society of Belgian Actuaries, 79, 81-86 (1985)

. Application of the problem of moments to various insuran@®dlems in non-life insurance

R. Kaas and M.J. Goovaerts, Proceedings NATO ASI on InsurandeRisk Theory, Maratea.
Reidel B.V., 325-348 (1986)

. General bounds on ruin probabilitieR. Kaas and M.J. Goovaerts, Proceedings NATO ASI on

Insurance and Risk Theory, Maratea. Reidel B.V., 459-464 ()1986

General bounds on ruin probabilitieR. Kaas and M.J. Goovaerts. Insurance: Mathematics
and Economics, 5.2, 165-168 (1986) [A]

Bounds on stop-loss premiums for compound distributiBn&aas and M.J. Goovaerts, ASTIN
Bulletin, 16.1, 13-18 (1986) [B]

Extremal values of stop-loss premiums under moment contstr&®. Kaas and M.J. Goovaerts,
Insurance: Mathematics and Economics, 5.4, 279-285 (1936)

Book review of: Drs C.T.M Woltersyoorzieningen in het Verzekeringsbed(iNationale-
Nederlanden N.V, Afd. Research, Rotterdam), R. Kaas and M dv&gots, Het Verzekerings-
Archief (1986)

Ordering of risks and weighted compound distributiodMsJ. Goovaerts, M. Vandebroek and
R. Kaas, Statistica Neerlandica, 40.4, 273—-282 (1986) [B]

A new method for deriving bounds on integrals with respectaasures allowed to vary under
conical and integral constraintsR. Kaas and M.J. Goovaerts, Journal of Computational and
Applied Mathematics, 20, 289-298 (1987) [B]

Numerical evaluation of compound distributiors van den Berg, R. Kaas and M.J. Goovaerts,
in W. Domschke et al. (Eds.). Methods of Operations Reseatteraum, Darmstadt, 533—
544 (1987) [B]

Some elementary stop-loss inequalitid®. Kaas, M.J. Goovaerts and T. Bauwelinckx, Mit-
teilungen der VSVM, 2, 225-229 (1987)

On the probability and severity of ruinH.U. Gerber, M.J. Goovaerts and R. Kaas, ASTIN
Bulletin, 17.2, 151-163, (1987) [B]

On the use of QUADPACK for the calculation of risk theoretigaantities R. Kaas and M.J.
Goovaerts, Insurance: Mathematics and Economics, 6. 4233987) [A]

Upper bounds for the stop-loss premiums for the individuatled T. Bauwelinckx, R. Kaas,
M.J. Goovaerts, Bulletin Royal Society of Belgian Actuariek, 87—72 (1987)

Unimodal distributions in insuranceR. Kaas and M.J. Goovaerts, Bulletin Royal Society of
Belgian Actuaries, 81, 61-66 (1987)



22. New upper bounds for stop-loss premiums for the individualeh@\.E. van Heerwaarden, R.
Kaas and M.J. Goovaerts, Insurance: Mathematics and Edosoé, 289—-294 (1987) [A]

23. The severity of ruin in case of completely monotone clairmibigions H.U. Gerber, R. Kaas
and M.J. Goovaerts, IAA Proceedings (Helsinki), V1, 1754-{B988)

24. On stop-loss premiums for the individual mad®. Kaas, A.E. van Heerwaarden and M.J.
Goovaerts, ASTIN-Bulletin 18.1, 91-97 (1988) [B]

25. Between individual and collective model for the total claiRs Kaas, A.E. van Heerwaarden
and M.J. Goovaerts, ASTIN-Bulletin 18.2, 169-174 (1988) [B]

26. Optimal reinsurance in relation to ordering of risk8.E. van Heerwaarden, R. Kaas and M.J.
Goovaerts, Symposium on Risk Theory, Leuven (1988)

27. Optimal reinsurance in relation to ordering of riské.E. van Heerwaarden, R. Kaas and M.J.
Goovaerts, Insurance: Mathematics and Economics, 8.1,71(1989) [A]

28. Combining Panjer’s recursion with convolutionR. Kaas, A.E. van Heerwaarden and M.J.
Goovaerts, Insurance: Mathematics and Economics, 8.231@&989) [A]

29. Properties of the Esscher premium calculation principdeE. van Heerwaarden, R. Kaas and
M.J. Goovaerts, Insurance: Mathematics and Economics2814-268 (1989) [A]

30. Verschoven Gamma-benadering en collectief risicomdgieKaas, Proceedings 25 jaar ASTIN
Holland, ASTIN-Nederland, Den Haag, 17-30 (1989)

31. Verschoven Gamma-benadering en collectief risicomoBelletin Royal Society of Belgian
Actuaries, 84, 23-33 (1990)

32. Ordering of risks and ruin probabilitiesR. Kaas, A.E. van Heerwaarden, Insurance: Mathe-
matics and Economics, 9.2/3, 177-178, (1990) [A]

33. From individual to collective risk modein: H. Wolthuis, R. Kaas, M.J. Goovaerts, B.J.J. Alting
von Geusau (ed.), Liber Amicorum Kok/van Klinken, Institwoor Actuariaat en Econometrie,
Universiteit van Amsterdam, 85-94 (1990)

34. Maximalisering van compound Poisson stop-loss premiegdmeven verwachting en vari-
antie van schadesR. Kaas, M. Vanneste, M.J. Goovaerts, in: Caleidoscoop opederide
besliskunde, Instituut voor Actuariaat en Econometriejvehsiteit van Amsterdam, 37-50
(1990)

1991-1995

1. Evaluating Compound Generalized Poisson Distributionsursaeely M.J. Goovaerts and R.
Kaas, ASTIN Bulletin 21.2, 193-198 (1991) [B]

2. The Schmitter problem and a related problem: a partial solut R. Kaas, ASTIN Bulletin,
21.1, 133-146 (1991) [B]

3. Actuarial Software R. Kaaset al, Insurance: Mathematics and Economics, 10.4, 249-258
(1992) [A]



10.

11.
12.

13.

14.

15.

16.

17.

18.

. Stochastic processes defined from a Lagrangkarde Vijlder, M.J. Goovaerts, R. Kaas, Insur-

ance: Mathematics and Economics, 11.1, 55-70 (1992) [A]

. Stop-loss order, unequal means, and more dangerous distits R. Kaas, A.E. van Heer-

waarden, Insurance: Mathematics and Economics, 11.197/1:982) [A]

. A stochastic approach to insurance cycl®$.J. Goovaerts, F. de Vijlder, R, Kaas, Insurance:

Mathematics and Economics, 11.2, 97-108 (1992) [A]

. The Dutch premium principleA.E. van Heerwaarden, R. Kaas, Insurance: Mathematics and

Economics, 11.2, 129-134 (1992) [A]

. Maximizing Compound Poisson Stop-loss Premiums NumeriadtyGiven Mean and Vari-

ance R. Kaas, M. Vanneste, M.J. Goovaerts, ASTIN Bulletin 22.5-233 (1992) [B]

. Interest randomness in annuities certaiA. De Schepper, F. De Vijlder, M.J. Goovaerts, R.

Kaas, Insurance: Mathematics and Economics 11.4, 271-428P) [A]

Editorial. M.J. Goovaerts, R. Kaas. Insurance: Mathematics and Edosohl.2, 81-82
(1992)

Editorial. M.J. Goovaerts, R. Kaas. Insurance: Mathematics and Edosdi8.2, 99 (1993)

How to (and how not to) compute stop-loss premiums in prackc Kaas, Insurance: Mathe-
matics and Economics, 13.3, 241-254 (1994) [A]

Premieaanpassing bij eigen risico en inflatkR. Kaas, P.A. van den Brom. In: L.A.A. van den
Berghe et al.; Heterogeniteit in Verzekering, 515-522 (1994

1669 Christiaan and Ludwig Huygens, Extracts from LettétsWolthuis, R. Kaas, 129-143.
In: S. Haberman, T.A. Sibbett (1995). History of Actuariaiéhce, Volume | Life tables and
Survival Model Part I, Pickering, London (1995)

1740 Nicholas Struyck, Appendix to Introduction to Generb@aphy H. Wolthuis, R. Kaas
(1995), 207-241. In: S. Haberman, T.A. Sibbett, History ofuarial Science, Volume | Life
tables and Survival Model Part |, Pickering, London (1995)

Some alternatives for the individual mod®&. Kaas & H.U. Gerber, Insurance: Mathematics
and Economics, 15, 127-132 (1995) [A]

Ordering claim size distributions and mixed Poisson praliads. R. Kaas & O. Hesselager,
Insurance: Mathematics and Economics, 17.2, 193-201 {1895

Editorial. M.J. Goovaerts, R. Kaas, H. Wolthuis. Insurance: Mathamaand Economics
15.2/3, 119 (1995)

1996—-2000

1.

2.

A stochastic approach to catastrophic risksl. Vanneste, M.J. Goovaerts, F. De Vijlder, R.
Kaas, Scandinavian Actuarial Journal 1996, 99-108 (1Bb) [

Een Schade-actudie truuk met GLIMR. Kaas en D.R. Dannenburg. De Actuaris, 3/4, 37-38
(1996)



10.

11.

12.

13.

. Exact credibility for weighted observationR. Kaas, D.R. Dannenburg, M.J. Goovaerts, ASTIN

Bulletin 27.2, 287—295 (1997) [B]

A recursive scheme for perpetuities with random positiverast rates, Part I: Analytical re-
sults A. De Schepper, M.J. Goovaerts, R. Kaas, Scandinavian Aatumurnal 1997, 1-10
(1997) [B]

Gegeneraliseerde Lineaire Modellen voor IBNR-driehoek2iR. Dannenburg, R. Kaas, L.N.
Usman. Het Verzekerings-Archief 75/4, 149-158 (1998)

. Preface R. Kaas, H. Wolthuis, M.J. Goovaerts. Insurance: Matheraand Economics 24.1—

2,1 (1999)

Preface R. Kaas, M.J. Goovaerts, De Vijlder. Insurance: Mathermsaitd Economics 25.3,
259 (1999)

Editorial. H.U. Gerber, M.J. Goovaerts, R. Kaas, E.Shiu. Insuranceh&aatics and Eco-
nomics 26.2-3, 117 (2000)

. Obituary for Bob Alting von Geusatr. Kaas, ASTIN Bulletin 30.1, 255-256 (2000)

Discussion on the paper 'Self-Annuitization and Ruin iri@etent’ by Milevsky and Robinson
J. Dhaene, M.J. Goovaerts, R. Kaas, North American Actudaatnal, Vol. 4.4, 124-126
(2000) [B]

Upper and Lower Bounds for Sums of Random VarialfRe¥Kaas, J. Dhaene, M.J. Goovaerts,
Insurance: Mathematics and Economics 27.2, 151-168 (48(0)

Het aanzien van 1999-2000: de sectie actuariaat verlegt kaears R. Kaas (Interview), De
Actuaris (July 2000)

Wetenschappelijke congressen: ‘broodnodig voor ons wé&k. van Heerwaarden, R. Kaas,
J. Spreeuw (Interview), De Actuaris, 10-13 (November 2000)

2001-2005

1.

The valuation of cash flows for dividend paying securitiee.Schepper, A., Goovaerts, M.J.,
Dhaene, J., Vyncke, D. & Kaas, R. (2001). In Proceedings AStihoquium. Washington.

. Risk measures, measures for insolvency risk and econocaipdaél allocation M.J. Goovaerts,

J. Dhaene, R. Kaas, Tijdschrift voor Economie en Manageme¥t, %645-562 (2001)

. Stable laws and the distribution of cash-flou&oovaerts, M.J., De Schepper, A., Vyncke, D.,

Dhaene, J. & Kaas, R. (2001). In Proceedings AFIR colloguitiononto.

On the distribution of cash-flows using Esscher transforigmcke, D., Goovaerts, M.J., De
Schepper, A., Kaas, R. & Dhaene, J. (2001). In Proceedindeedfitth International Congress
on Insurance: Mathematics and Economics. State college.

A simple geometric proof that comonotonic risks have a colargest sumKaas, R., Dhaene,
J., Vyncke, D., Goovaerts, M.J. & Denuit, M. (2001). In Predmgs of the fifth International
Congress on Insurance: Mathematics and Economics. Staeg€oll



10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

. Preface M.J. Goovaerts, R. Kaas. Insurance: Mathematics and Edos@8.3, 297 (2001)

. The concept of comonotonicity in Actuarial Science and ikoga Theory.Dhaene, J., Denuit,

M., Goovaerts, M.J., Kaas, R. & Vyncke, D. (2001). In Procagdiof the fifth International
Congress on Insurance: Mathematics and Economics, Staeg€oll

. The concept of comonotonicity in Actuarial Science and koga Theory J. Dhaene, M. De-

nuit, M.J. Goovaerts, R. Kaas & D. Vyncke, Insurance: Mathia& Economics, 31.1, 3-33
(2002) [A]

. The concept of comonotonicity in Actuarial Science and ioea ApplicationsJ. Dhaene, M.

Denuit, M.J. Goovaerts, R. Kaas & D. Vyncke, Insurance: Mataics & Economics, 31.2,
133-161 (2002) [A]

Bounds for present value functions with stochastic intei@sts and stochastic volatilityDe
Schepper, A., Goovaerts, M.J., Dhaene, J., Kaas, R. & Vyrigk€2001). In Proceedings of
the fifth International Congress on Insurance: MathematidsEaconomics, State College.

Bounds for present value functions with stochastic intei@sts and stochastic volatilityDe
Schepper, A., Goovaerts, M.J., Dhaene, J., Kaas, R. & Vynk€2@?2). Insurance: Mathe-
matics & Economics, 31, 87-103 [A]

Editorial. R. Kaas. Insurance: Mathematics and Economics 30.3, 2832292)

A simple geometric proof that comonotonic risks have a colargest sumR. Kaas, J. Dhaene,
D. Vyncke, M.J. Goovaerts & M. Denuit, ASTIN Bulletin, 32, 727(2002) [B]

Some problems in actuarial finance involving sums of depanigks M.J. Goovaerts & R.
Kaas, Statistica Neerlandica, 56, 253-269 (2002) [B]

Actuariéle Statistiek — verleden en toekoni®t Kaas, De Actuaris, March, 20-22 (2002)

Economic capital allocation derived from risk measur@®ovaerts, M.J., Kaas, R. & Dhaene,
J. (2002). In Proceedings 6th International Congress onrdngse: Mathematics and Eco-
nomics. Lisbon, Portugal.

Economic capital allocation derived from risk measurg&spDhaene, M.J. Goovaerts, R. Kaas,
North American Actuarial Journal 7(2), 44-59 (2003) [A]

A unified approach to generate risk measuréJ. Goovaerts, R. Kaas, J. Dhaene, Q. Tang,
ASTIN-Bulletin 33.2, 173-191 (2003) [B]

Stable laws and the present value of cash-floMs]. Goovaerts, A. De Schepper, D. Vyncke,
J. Dhaene, R. Kaas, North American Actuarial Journal 7(44322003) [B]

Note on the tail behavior of random walk maxima with heavy taild aegative drift R. Kaas,
Q. Tang, North American Actuarial Journal 7.3, 57-61 (2J&3)

The hurdle-race problentS. Vanduffel, J. Dhaene, M.J. Goovaerts, R. Kaas, Insurdviaéh-
ematics and Economics, 33.2, 405-414 (2003) [A]

On the distribution of cash-flows using Esscher transforims/yncke, M.J. Goovaerts, A. De
Schepper, R. Kaas, J. Dhaene, Journal of Risk and Insuran8g 368-575 (2003) [B]
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23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

The valuation of cash-flows in the presence of dividend bari&. De Schepper, M.J. Goovaerts,
J. Dhaene, D. Vyncke, R. Kaas, Medium Econometrische Toegss11(2), 18-25 (2003)

De tweede fase: alarmfag&n voor het actuariaat™R. Kaas (Interview), De Actuaris, May
2003, 12-14 (2003)

The valuation of cash-flows in the presence of dividend baxrie Schepper, A., Goovaerts,
M.J., Dhaene, J., Vyncke, D. & Kaas, R. (2003). Medium Ecortoswhe Toepassingen, 11,
(2), 18-25.

Goovaerts, M.J., Kaas, R., Dhaene, J. & Tang, Q. (2003he3tew Classes of Consistent Risk
Measures, Proceedings of the First Brazilian Conference atrst¢al Modelling in Insurance
and Finance, Sept 1-6, 2003, Ubatuba.

Some new classes of consistent risk measesvaerts, M.J., Kaas, R., Dhaene, J. & Tang,
Q. (2004). Insurance: Mathematics and Economics, 34.3;506[A]

Discussion on the paper “Self Annuitization and Ruin in Retient”. Dhaene, J., Goovaerts,
M.J. & Kaas, R. (2004). North American Actuarial Jourrgl124-126 [B]

A comonotonic image of independence for additive risk nreasGoovaerts, M.J., Kaas, R.,
Laeven, R.J.A. & Tang, Q. (2004). Proceedings of the 8th hatgonal IME Conference.

A comonotonic image of independence for additive risk nreasGoovaerts, M.J., Kaas, R.,
Laeven, R.J.A. & Tang, Q. (2004). Proceedings of the 3rd Cenfa¥ in Actuarial Science &
Finance, Samos, Greece, September 2-5.

A Comonotonic Image of Independence for Additive Risk MegdBpovaerts, M.J., Kaas, R.,
Laeven, R.J.A., Tang, Q. (2004). Insurance: MathematicEmatiomics35, (3), 581-594 [A]

Editorial. H.U. Gerber, M.J. Goovaerts, R. Kaas, E.S.W. Shiu. Ins@waMathematics and
Economics 35.1, 1-1 (2004)

Capital requirements, risk measures and comonotoniditijaene, J., S. Vanduffel, Q. Tang,
M.J. Goovaerts, R. Kaas, D. Vyncke (200Bglgian Actuarial Bulletin\Vol. 4, 53-61, 2004.

Some useful counterexamples regarding comonotonidfigas, R., M. Goovaerts, Q. Tang
(2004).Belgian Actuarial Bulletird, 1-4.

Comonotonic approximations for optimal portfolio selentiproblems: the case of terminal
wealth.Dhaene, J., Vanduffel, S., Goovaerts, M.J., Kaas, R. & Vynbk¢2004). Handelingen
van het contactforum, 2nd Actuarial and Financial Mathérsdday (6 February 2004), 53—70.

Risk utility ranking Goovaerts, M.J., R. Kaas (2004). Emcyclopedia of Actuarial Science
Wiley, Vol. 1l, 1513-1515.

Adjustment coefficienKaas, R. (2004). IfEncyclopedia of Actuarial Scienc®iley, Vol. |,
27-30.

Beekman’s convolution formul&aas, R. (2004). liEncyclopedia of Actuarial Sciencéiley,
\ol. 1, 167-169.



39. Generalized Linear ModelsKaas, R. (2004). IrEncyclopedia of Actuarial ScienciViley,
Vol. I, 759-769.

40. Ordering of risks Kaas, R. (2004). Irencyclopedia of Actuarial Scienc&Viley, Vol. llI,
1225-1229.

41. Wiley’'s “Encyclopedia of Actuarial Sciencgbook review). Wolthuis, H. & Kaas, R. (2005).
De Actuaris, March, 36-37.

42. Comonotonic approximations for optimal portfolio selentjoroblems.Dhaene, J. Vanduffel,
S., Goovaerts, M.J., Kaas, R. & Vyncke, D. (2005). Journal akRind Insurance, 72, (2),
253-300 [B]

43. A large deviation result for aggregate claims with dependsaim occurrencesKaas, R. &
Tang, Q. (2005). Insurance: Mathematics & Economics, 36 2&1—-259 [A]

44. The tail probability of discounted sums of Pareto-like Es# insurance.Goovaerts, M.J.,
Kaas, R., Laeven, R.J.A., Tang, Q. & Vernic, R. (2005). ScanimeActuarial Journal, (6),
446-461 [B]

45. Compound Poisson distribution and GLMs — Tweedies distobuiaas, R. (2005). Handelin-
gen van het contactforum, 3rd Actuarial and Financial Mataigcs Day (4 February 2005),
3-12.

46. Risk measures and optimal portfolio selectihaene, J., Vanduffel, S., Tang, Q., Goovaerts,
M.J., Kaas, R. & Vyncke, D. (2003). Proceedings of the Sevémirnational Congress on
Insurance: Mathematics and Economics, Lyon.

47. Decision principles derived from risk measur&soovaerts, M.J., Kaas, R. & Laeven, R.J.A.
(2005). Proceedings of the 2nd Brazilian Conference on 8tati$/odelling in Insurance and
Finance. Ubatuba, Brasil.

48. Decision principles derived from risk measurégsoovaerts, M.J., Kaas, R. & Laeven, R.J.A.
(2005). Proceedings of the 7th International Hercma ContergAthens, Greece.

49. Decision principles derived from risk measurégsoovaerts, M.J., Kaas, R. & Laeven, R.J.A.
(2005). Proceedings of the 36th International Astin Collaqu Zurich, Switzerland.
2006-2010

1. Risk measurement with equivalent utility principld3enuit, M., Dhaene, J., Goovaerts, M.,
Kaas, R. & Laeven, R. (2006). IntRchendorf, L. (ed.), Risk Measures: General Aspects and
Applications, special issue of Statistics & Decisions, @4, 1-25 [B]

2. Editorial: The 10th IME conference in Leuven, 200Gas, R., M.J. Goovaerts, E.S.W. Shiu,
H.U. Gerber, D. Vyncke (2008). Insurance: Mathematics acahBmics 42(2), 467 [A]

3. Invloed van IFRS en Solvency 2 op het risicobeheheer vaekenngsondernemingeivan-
duffel, S., Dhaene, J., Goovaerts, M.J. & Kaas, R. (2006). BankFinanciewezen, 5.

4. Risk measures and comonotonicity: a reviddhaene, J. Vanduffel, S. Tang, Q. Goovaerts,
M.J. Kaas, R. & Vyncke, D. (2006). Stochastic Models, 22, SU5{B]
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10.
11.

12.

13.

14.

. Rational reconstruction of frailty-based mortality moslély a generalisation of Gompertz law

of mortality, Kaas, R & W.J. Willemse (2007). Insurance: Mathematics aoonBmics, 40,
468-484 [A]

. Decision Principles derived from Risk Measuré&soovaerts, M., R. Kaas, R. Laeven (2007)

Hermis Vol. 8, pp. 109-124.

. De opleiding Actuagle wetenschappen: verleden, heden en toekoikaas, R. (2007) In

‘Sensei in het actuariaat’ (A.E. van Heerwaarden, Willem&g]., Leuven, G.N.W. [red.]),
Liber Amicorum voor Prof. Dr. H. Wolthuis

. Worst VaR Scenarios with Given Marginals and Measures of ddason. R. Kaas, R.J.A.

Laeven, R.B. Nelsen (2008), Insurance: Mathematics & Ecoognmsurance : Mathematics
& Economics, 44(2), 146-158 [A]

. Optimal approximations for risk measures of sums of logradsrbased on conditional expec-

tations.Vanduffel, S., X. Chen, J. Dhaene, M. Goovaerts, L. Henrarddas (2008). Journal
of Computational and Applied Mathematics, 221(1), 202—-AH]8 |

The R in Modern ART2008). Patrick Poon Actuarial Science Workshop, Hongkdaty 14.

Publishing in Insurance: Mathematics and Economi)08). Elsevier Author Workshop at
the IME Conference, Dalian, China, July 15.

Editorial. Kaas, R., J. Loos, H.U. Gerber, M.J. Goovaerts, E.S.W. SB0Y). Insurance:
Mathematics and Economics 44(2), 261-263.

A Note on Additive Risk Measures in Rank-Dependent Utligovaerts, M.J. R. Kaas, R.J.A.
Laeven (2010). Insurance: Mathematics and EconothizfA]

Decision principles derived from risk measure§&oovaerts, M.J. R. Kaas, R.J.A. Laeven
(2010). Insurance: Mathematics and Econontiieg A

2011-2015

1.

Worst case risk measurement: back to the futuee®vaerts, M.J., R. Kaas, R.J.A. Laeven

6 Various scientific activities

Managing Editor Insurance: Mathematics & Economics, B&gi1990 — present)
[2008 Impact Factor: 1.477; 5-Year Impact Factor: 1.577]

Senior Researcher of Netspar (2007—2009)
Head of Actuarial Science Research program (2003-2007)
Referee for Insurance: Mathematics & Economics, ASTIN-Binle

Selected papers in honour of Hans Gerber, Special issue 6f édited by M. Goovaerts, R.
Kaas and E. Shiu

Kaas, R (2007-2010): Member of Scientific Committee, AFMathf€eence, Brussels
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e Kaas, R (2013): Head of Scientific Committee, ASTIN-collaguj The Netherlands

¢ Initiator of a series of Insurance: Mathematics and Ecorerabdnferences; main organizer of
1st conference (Amsterdam, 1997, August 24—27); involaddrither conferences as organizer
and/or member of the scientific committee

e Member of the ASTIN-Committee of the Netherlands, 1991-2001
e Member of the Editorial Board of Het Verzekerings-Archie992—-1996
e Co-supervisor of PH.D. theses by A.E. van Heerwaarden (122R). Dannenburg (1996)

e Member of the promotion committee of:

1. Ann Steenackerfisk analysis with the classical actuarial risk mod€U Leuven (1992)
2. Bart Kling, Life insurance, a non-life approach/niversiteit van Amsterdam (1993)

3. Jaap Spreeuweterogeneity of hazard rates in insurandgniversiteit van Amsterdam
(1999)

4. David Vyncke Comonotonicity: the perfect dependenkd&) Leuven (2003)

5. Tom Hoedemakers/odern reserving techniques for the insurance businé€ssLeuven
(2005)

6. Steven VanduffelComonotonicity — From risk measurement to risk managenugmver-
siteit van Amsterdam (2005)

7. Slimane GrineMulti-layer model for correlated instruments — Applicatito energy mar-
kets KU Leuven (2010)

8. Roger LaeverEssays on Risk Measures and Stochastic Depeng&moeersity of Ams-
terdam (2005)

9. Alexander van Haastreclfyicing Long-term Options with Stochastic Volatility and&tas-
tic Interest RatesUniversity of Amsterdam (2010)

10. Richard Plattba, University of Amsterdam (2010)

¢ Invited speaker, 8th International IME Conference, Roméy,ltune 14-16, 2004AVhy actu-
aries should know about Generalized Linear Models

e Chairman of the Board of Curators for the part-time professonsnBg Van Rijckevorsel,
Goovaerts.

e Chairman of the Board of Examiners ‘Verzekeringskunde’ (tasuae studies)

7 Grants, prizes, honours

e NWO-grant on research propog&bproximating distributions and estimating the ruin preba
bility in the framework of asset-liability management fopdadent lines of insurance business
R. Vernic, with R. Kaas and M.J. Goovaerts (2003—-2004)

¢ NWO-grant on research projethe theory of dependency applied to asset-liability maougll
Q. Tang, supervised by M.J. Goovaerts and R. Kaas (2002—-2004)
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2004 Individual Research Grant awarded by the Actuarial Btioic and Research Fund. Kaas,
R., R.J.A. Laeven (2004)

Travel fund, FWO Flanders, Belgium. Kaas, R. & Laeven, R.J.808)

The Actuarial Foundation (TAF), the Casualty Actuarial 8b¢gi(CAS) and the Committee
on Knowledge Extension Research (CKER) grant for the reseamjbgbStochastic claims
reserving: micro models for run-off, incorporating expefinion and the interaction with
extreme value methodolagéntonio, K. & Kaas, R. (2008, March)

Individual Research Grant awarded by the Actuarial Edunatiod Rearch Fund, Society of
Actuaries. Kaas, R. & Laeven, R.J.A. (2005)
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