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The seminar combines actuarial theory, eg. on Generalized Linear Models (GLMs) and demand based pricing,  
with a simulation game to apply the concepts learned. The target group are persons working within an insurance 
company with basic statistical background. More information on the seminar will follow shortly. 
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In-house Training 
 

 

 
On demand, EAA offers in-house seminars, taking into account the special requirements when setting up the 
event. Is your company interested in holding an in-house training for you and your colleagues? Please contact us 
in order to obtain an offer which is tailored to your specific needs. 
 

 

 

 

Risk Aggregation in the Context 
of Solvency II 
In the seminar, a range of risk aggregation methods such as Replicating Portfolios, Risk Geographies, Curve 
Fitting and Least Squares Monte Carlo will be introduced and discussed. These concepts will be treated in a 
practical way including case studies and discussions of the strengths and weaknesses of the methods considered. 
The seminar is open to all interested practitioners, such as actuaries, risk and capital managers, supervisors and 
auditors, dealing with various aspects of Solvency II.  
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EAA Series, supported by EAA, inform on actuarial topics and are aimed at students, academics and practitioners 
in the fields of insurance and finance. In May 2011, the volume “Life Insurance Risk Management Essentials” by 
Michael Koller was published. All books can be ordered at www.springer.com.  
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