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HEME

Over the past decade, statistical learning techniques have increasingly been adopted in Non-
Life insurance. Techniques such as cross-validation and non-linear models have provided
actuaries with new ways to develop and assess predictive models, complementing more
traditional statistical approaches.

In this workshop, speakers from ASTIN will introduce how these techniques are being used in
practice and how they have changed the way predictive models are developed and applied in
Non-Life insurance. Through practical examples, they will discuss what these methods can
offer and how they can be incorporated into insurance business processes and decision-making.
The workshop will also explore some of the practical challenges involved in adopting statistical

learning techniques, including model interpretation, validation, implementation, and the
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balance between model performance and practical usability.

Rather than simply presenting statistical techniques, the workshop will be interactive, with
opportunities for participants to ask questions, share their perspectives, and discuss practical
1ssues with the speakers. Through these examples and discussions, we hope participants will
gain a better understanding of how statistical learning is shaping the actuarial works in Non-
Life insurance and what actuaries can contribute to its effective use.

Chaired by Suguru Fujita
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Brian Fannin, ASTIN Board Chairman, has been an actuary for approximately 30 years.
He 1s approaching the stage of his career where he’s moving from age-to-age estimates to
calculation of a tail factor. Brian is an Associate of the CAS, a Certified Specialist in Predictive
Analytics (CSPA), and he holds a Masters in Statistics degree. He has worked in a variety of
roles in commercial insurance, both primary and excess, in the United States as well as Europe,
London and Asia. He is also the author of the book "R for Actuaries and Data Scientists with
Applications to Insurance", published by Actex. He currently works for Akur8 supporting their

reserving software.

Warda Hadaoui, ASTIN Board Member, is a Senior Actuary at KLLP Skadeforsikring, where
she is responsible for the non-life reserving for all lines of businesses covering both personal
and commercial lines. She has 15 years of extensive experience in the Norwegian non-life
insurance industry, with a strong focus on reserving throughout her career. Her actuarial
career covers experience from large and small Norwegian non-life companies. She is a Board
Member of ASTIN and the Non-Life Insurance Committee of the Norwegian Society of
Actuaries. She holds a Master’s degree in Actuarial Science from the University of Oslo and
has a strong professional interest in statistics and analytics. She has also accomplished the
additional educational requirements to achieve the internationally qualified member’s title

appointed by The Norwegian Society of Actuaries.
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