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“Loss Model - From Data to Decisions”

“Actuarial Mathematics for Life
Contingent Risks”
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Actuarial Students’ National Association

“Financial Econometrics”:
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“Pension reform in Canada”
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Basic Pension Mathematics

Mary Hardy

Introduction to pension plans
Corporate pension decision making
DC plan design

DB plan design

Salary scales

Setting the DC contribution rate
Multiple decrement models
Introduction to funding methods
Traditional unit credit funding
Entry age normal funding

Analysis of surplus
Assets

Pension Actuary’s Guide to Financial
Economics ...

Assignment 15%
Mid-terms 10%
Final exam 60%
Project 15%
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Asset Liability Management -
Black Scholes Model Loss Model
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Actuarial Research Conference

IFRS Convergence: The Role of
Stochastic Mortality Models in the
Disclosure of Longevity Risk for Defined
Benefit Plans

Abstract: ... The IASB is now undertaking
a comprehensive review ... an important
part of which is about quantitative
disclosures of longevity risk. In this
paper we examine how stochastic
mortality models may assist with such
disclosures. Specifically, we present
three concepts that can help defined
benefit plans identify the materiality of
their longevity risk exposures: (1)
longevity value-at-risk, (2) probability of
longevity deficit, and (3) the probabilistic
corridor rule. We illustrate these
concepts with a hypothetical pension
plan in Japan. 13
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North American Actuarial Journal

The Impact of the Automatic Balancing
Mechanism for the Public Pension in
Japan on the Extreme Elderly

Abstract: ... First, we review the recent
trends in Japanese mortality and explain
the underlying longevity issues that led
to the automatic balancing mechanism.
Second, by means of stochastic mortality
and fertility modeling, we analyze how
demographic changes will affect the
future of public pensions in Japan. Third,
we demonstrate, on the basis of the
stochastic projections we made, how the

automatic balancing mechanism will
affect the financial security for people
who live beyond age 100.
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Home
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About us ‘ Membership | Find an Actuary | Research and knowledge | CMI | Shop

Learn and develop Upholding standards Getinvolved News and insights

You told us #WhatActuariesDo - Now make your
#ActuarialPitch

18 January 2016

Favourite #WhatActuariesDo tweets selected by IFoA Council

valeria huerta @valeriahuerta
Actuaries develop models and make decisions for uncertain events based on statistical, probabilistic and economic tools.

Stanley Dube @stanydube
Actuaries apply strong mathematical & financial knowledge to solve current and future problems in the financial world.

His Highness! @kirigwi
#WhatActuariesDo Deal with the financial impact of risks and uncertainties.

jola @jollyfakey
Actuaries analyze the past, and give you possible future outcomes each with different confidence

Mo.net FM @OACmonetfm
Turn Data into Decisions. #WhatActuariesDo

Yosuke Fujisawa @actuaryjp
Actuaries apply scientific principles from a range of other disciplines to handling risk, uncertainty and finance. #WhatActuariesDo
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