INSTITUT LUXEMBOURGEOIS DES ACTUAIRES

L’ILAC a le plaisir de vous inviter a sa conférence qui se tiendra le 29 novembre 2018 a 18h15 au LHoFT
(Luxembourg House of Financial Technology - 9 rue du Laboratoire L-1911 Luxembourg) sur le sujet:

Predictive modelling in Life Portfolios

Dominik Sznajder - Actuarial consultant in Milliman's Brussels office

nous fera I'nonneur d’étre notre orateur.

EIOPA guidelines on the valuation of Technical Provisions require the actuarial function to be able to explain
which methods are used and why. Thus, the methods applied have to take into account the strong interrelation
among the nature, scale and complexity of embedded risks. Yet, modern analysis techniques can also play a very
important role from the business point of view to create opportunities for competitive advantage.

During the seminar we would like to present a coherent approach to parameter setting in Life portfolios. We start
off with a heuristic calculations based on the raw empirical data. We then move towards a model approach: from
Linear Models to Generalized Linear Models. We also discuss how Generalized Additive Models can enhance
GLM modelling. Finally, we discuss how machine learning techniques can be applied to reinforce the parameter
study.
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La conférence sera suivie d’un drink offert par I'lLAC.

Espérant vous compter parmi les participants, nous vous invitons & nous confirmer votre présence a I'adresse
suivante :

https://www.ilac.lu/agenda/fiche/2018/11/29/predictive-modelling-in-life-portfolios

Cette conférence donne droit a 1,5 point CPD aux membres de I'Institut luxembourgeois des Actuaires.



