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Syllabus Objectives and Introduction

* Advanced Ratemaking Methodologies
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Syllabus Objectives and Introduction

(continued)

* Will not prepare for the SOA or CAS exam

* Will apply techniques and develop analyses on
industry data

* Pre-requisites: ACT371 and ACT372

* Evaluation
* 20%/5% - ratemaking report & presentation #1
* 40%/5% - ratemaking report & presentation #2
* 30% - ratemaking final exam
* Penalties- 1% per day of lateness, maximum 5 days
late. Reports will not be accepted after 5 days of
being late; a grade of 0% will be assigned.



Lesson Schedule

“ Class Content

Sep 12 Reinsurance — Overview of different contract types

Sep 19 Reinsurance Pricing Calculations

Sep 26 Commercial Pricing - Experience and Schedule Rating
Oct3 Commercial Pricing — Retrospective Rating and Aggregate

Excess Loss Cost

Oct 10 *** Submit Reinsurance Report and Presentation

Oct 17 Property GLM — Recap of ACT372, Introduction to R

Oct 24 Property GLM — Introduction to GLM

Oct 31 Property GLM — PPV Frequency Model building

Nov 7 Reading Week — No Class

Nov 14 Property GLM — Validating GLM Models

Nov 21 Property GLM - PPV Severity Model building and validation
Nov 28 Property GLM — Combining frequency and severity models
Dec 5 *** Submit GLM Report and Present GLM Results

Dec8-21 Final Exam. 3 hours. Date is TBD.



