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The proprietary model behind mortalityrating.com was created with Longevitas, a
cutting-edge software system for the preparation and analysis of pensioner longevity. If
your pension scheme is large enough, Longevitas allows the creation of bespoke models
tailored around your data. For more details, see www.longevitas.co.uk

\_EXPLORING RISK

The Pensions Regulator encourages trustees to use
stochastic modelling to explore the risks to their
schemes. mortalityrating.com does full portfolio run-off
simulations, exploring trend risk, concentration risk and
stochastic risk. Users can select trend-risk models based
on a choice of data sets.

Fast, Secure and Comprehensive

Assessing longevity risk for pensions in payment




mortalityrating.com CONCENTRATION

Pensions in any given portfolio differ widely in size. Typically, a large proportion of

liabilities is concentrated on a relatively small number of lives. mortalityrating.com
\ provides various summary statistics for concentration, including the Gini coefficient.
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k HEALTH STATUS

People who draw pensions from *
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an early age are often in poor

health. mortalityrating.com
gives you the choice of whether or
not to acknowledge such mortality
differentials in the rating process.
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MARITAL STATUS

mortalityrating.com offers multiple ways to explore
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