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1. About the speaker

• Consultant on longevity risk since 2005.

• Founded longevity-related software businesses in 2006:

• Joint venture with Heriot-Watt in 2009:
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2. About Longevitas

• Analyses mortality differentials in experience data.

• Used by insurers, reinsurers, consulting actuaries and banks.

• Tools licensed by clients in:

• Australia

• Germany

• UK

• USA
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2. About Longevitas

Used on data sets from:

• Canada

• France

• Germany

• Netherlands

• UK

• USA
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3. About the Projections Toolkit

• Enables rapid fitting of stochastic projection models.

• Used to understand risk in mortality improvements.

• Used by insurers and reinsurers.
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4. Materials
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4. Survival models and postcodes

Richards (2008)
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4. Survival models with implementation details

Richards (2012)
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4. Value-at-risk (VaR) for longevity trend risk

Richards, Currie and Ritchie (2012)
Slide 9 www.longevitas.co.uk

www.longevitas.co.uk


4. Creating your own mortality tables

Richards, Kaufhold and Rosenbusch (2013)
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