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Disclaimer

• The views expressed by the presenters are not necessarily those of
Ernst & Young LLP or other members of the global EY organization.

• These slides are for educational purposes only and are not intended
to be relied upon as accounting, tax, or other professional advice.
Please refer to your advisors for specific advice.
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Agenda

Intro

Background on Shane-Morelli approach — Dawn

Updates to the model — Shon

Business and updating model considerations — Dolph

Walk-through of tool — Shon

Q&A — All
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Background

Concerns over
traditional method

Solution that could be
easily explained to others

Not a technically
challenging method

Based on a standard
curve fit approach to
selecting a tail factor

Modifies tail based on an
application of mortality to
accident year cohorts
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services. The insights and quality services we deliver help build
trust and confidence in the capital markets and in economies the
world over. We develop outstanding leaders who team to deliver on
our promises to all of our stakeholders. In so doing, we play a
critical role in building a better working world for our people, for
our clients and for our communities.

EY refers to the global organization, and may refer to one or
more, of the member firms of Ernst & Young Global Limited,
each of which is a separate legal entity. Ernst & Young
Global Limited, a UK company limited by guarantee, does not
provide services to clients. Information about how EY collects and
uses personal data and a description of the rights individuals have
under data protection legislation is available via ey.com/privacy.
For more information about our organization, please visit ey.com.
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