Memory Issues with R

R iIs limited to about 4 GB of memory in a 32 bit
environment.

Upgrading to a 64 bit environment with a 64 bit version
of R is very helpful (have not tried this)

Even if your file loads, you still may run into issues with
models. R allocates memory strangely.

You can also use a package ((ff, filehash, R.huge, or
bigmemory)

It is easy to sample and bootstrap models.
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Sampling/Bootstrapping

 Sample data

— #Load the "Forbes2000" data frame already contained within R
data("Forbes2000", package = "HSAUR")

#View the dimensions of the data
dim(Forbes2000)

#Take a sample of size 5 without replacement

Forbes <- Forbes2000[sample(nrow(Forbes2000), size = 5,
replace = F), |

« Now you can build a model on Forbes and repeat the
process
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Resources: R Working Party Wiki

An R Working Party Wiki site has been set up. It includes

this presentation as well as other resources for those
Interested in R. The site can be found at

If you'd like to join this site, you may to so by creating an
account with wikidot.com. The password for site
membership is MembershipRcas. You can find these
presentations on the ‘Introduction to R’ page on the wiki;
they are downloadable under the ‘Files’ tab at the bottom.
Contact by next Wednesday if
you have questions.




Resources: Regression Modeling

Many resources are available for further exploration in R.

Jed Frees’ website provides an extensive introduction to R. He
IS an actuarial science professor at Wisconsin.
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Resources:

e FAVIR is a new project to help actuaries with R. It's a
combination of
- A peer reviewed journal where all papers are automatically produced with R
- An R package (on CRAN as “favir”) which allows authors to easily create
standardized, polished papers such as those shown above.
 Project Goals:

- Make it easy for actuaries to use and present advanced and modern
techniques

- Establish trustworthy repository of peer-reviewed actuarial R code




Resources: Introduction to R for Actuaries

Introduction
to R! for

Actuaries:
Histograms

Available on the R Wiki




Resources: Text Mining

casualti

Text Mining

Available Soon on the R
Wiki
INcred

Matthew J. Flynn
Travelers




Resources: Additional Resources

Bayesian Loss Development Model
Chris Laws and Frank Schmid, NCCI

e 2009 Annual Meeting Presentation

e |ossDev Project




Resources: Additional Resources

RSeek - dedicated search for R topics

Sweave (embed R code in LaTex)

Maps in R

R Cheat Sheets

R Colors
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Any Questions?




