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Expected
Project Name Objective Completion Date
Guaranteed Issue/Simplified Issue Mortality |[Develop tables or other protocol for the valuation of Guaranteed Issue, Simplified Issue and Preneed policies [3/31/2017
Study under PBR.
Older Age General & Underwriting Sources |Investigate how underwriting practices differ for the older age insurance market, underwriting guidelines, 3/31/2017
Survey requirements and practices utilized in the assessment of older age applicants.
Predictive Analytics & Accelerated Obtain feedback on several current hot topics in the industry, namely predictive analytics, accelerated 3/31/2017
Underwriting Survey underwriting and enhanced underwriting.
Economic Scenario Generator Update the AAA Economic Scenario Generator Annually. 4/15/2017
Accelerated Underwriting Determine the definition of accelerated underwriting business and design the data request for an accelerated |4/30/2017
underwriting study.
SOA/LIMRA 2009-13 Life Premium Develop and complete a study of premium persistency experience and policyholder behavior on flexible pay 4/30/2017
Persistency & Policyholder Behavior Study |products like UL, IUL and VUL.
Life Insurance Mortality Improvement Analyze trends in mortality improvement from a large database of 2003-2013 ILEC data. 5/15/2017
Improving the New Business Process Survey |Examine the various changes insurance companies have recently made, or are considering making, to improve |5/30/2017
the new business process and to determine which changes were considered by the respondents to have had
the most impact.
2000-2015 SSA-Style Mortality Rates Publish crude SSA-Style historical mortality rates for 2000-2015. 6/30/2017
2009-12 Individual Life Mortality Study Complete the next in a series of experience analysis of individual ordinary life insurance mortality. 6/30/2017
Early Duration Claims Survey Examine life insurance claims in early policy durations. 6/30/2017
2000-2014 Post Level Term Mortality and  [Complete a study of mortality and lapse on term policies in the post level premium period. 12/31/2017
Lapse
2015 Variable Annuity Guaranteed Living Examine the utilization of guaranteed living benefit options on variable annuity policies under a Joint 12/31/2017
Benefit Utilization Study SOA/LIMRA project.
Fixed Index Annuity Lapse and Guaranteed |Examine lapse and the utilization of guaranteed living benefit options on fixed index annuity policies undera |9/30/2018
Living Benefit Utilization Study Joint SOA/LIMRA project.
20XX-XX Deferred Annuity Mortality Study |Examine the mortality experience from 20XX-XX in deferred annuity contracts. 12/31/2018
VM 20 Updates for Gl, SI, and Accelerated |Determine recommended updates to VM-20 for Gl, Sl and Accelerated Underwriting products. 12/31/2018

Underwriting Business

Experience Studies



eschulty
Stamp


( ) SOCIETY OF
\l, ACTUARIES

SOA LIFE RESEARCH IN PROGRESS - April 2017

Project Name

Objective

Expected
Completion Date

Nested Stochastic Approach - do we need

Create a resource to help actuaries and others answer three main questions: 1. Is nested stochastic modeling always

Complete. On SOA

reserves.

it? required to achieve the stated objective? 2. What are the other approaches actuaries can adopt instead of nested web site.!
stochastic modeling? 3. What techniques can be used to accelerate the run time for nested stochastic modeling?
Modern Deterministic Scenarios Examine the current economic landscape and other drivers of adverse conditions to develop one or more scenario sets 4/30/2017
appropriate for asset adequacy testing that reflect the current life insurance industry environment.
Actuarial Review of Insurer Look at ways that the actuarial profession can be equipped to prevent or mitigate future insolvency situations. 5/31/2017
Impairments/Insolvencies and Future
Preventions
Impact of VM-20 on Life Insurance Examine the impact of VM-20 on life insurance product development actuaries. 5/31/2017
Product Development
Letting Insurance Asset Data Speak for Describe and quantify recent changes in asset allocations of life insurers across seven of the largest and fastest growing 7/30/2017
Themselves-Asia Pacific markets in Asia and to understand the underlying drivers of the observed trends, with respect to the sophistication of
regulatory regime and ALM practices, to support an understanding of how insurers might be setting their strategic asset
allocations (SAA).
2017 Living to 100 Symposium Publish the monograph, the long-lasting research record, of the papers and presentations given at the 2017 January Living|9/30/2017
to 100 Symposium.
Mortality Analysis of 1900 Birth Cohort Analysis of US 1900 birth cohort mortality. 9/30/2017
Genetic Testing, Family History and Examine the impact of genetic testing on the life insurance industry. 12/31/2017
Mortality
Simplified Methodologies Investigate simplifications, approximations, and modeling efficiency techniques allowed under VM-20 for determining 12/31/2017

! https://www.soa.org/Research/Research-Projects/Life-Insurance/nested-stochastic-modeling.aspx
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