
Igloo Professional
Financial Simulation Engine for Risk Modelling

Built-in Libraries and Modules

Igloo comes with an extensive library of pre-designed, optimised modules
for specific tasks that speed-up the process of constructing your models.

The range of modules in the library includes:

• Economic scenario generation;
• Financial reporting, including Profit and Loss

Accounts and Balance Sheets;
• Reinsurance pricing and optimisation;
• Reserving;
• Loss modelling;
• Business planning.

All the pre-built components have been developed using Igloo itself,
so you can view and edit the structure and formulae using the simple
point and click interface.

Real  world risk model l ing. . .

Other Features:

Model nesting
Complex model structures can be simplified by nesting models within
sub-models.

Catastrophe model input
Igloo can accept and use output from standard catastrophe models.

Variable tracking
With the Igloo Tree View you can keep track of the origin and usage
of all variables, and drill down to any level of detail.

Transparency
Igloo models are totally transparent. Relationships between all business
variables can be seen, and all calculations can be followed.

On line help
Igloo includes a comprehensive set of tutorials as well as help on Igloo
concepts, the user interface and all Library modules.

EMB Software Ltd is the UK's leading provider of non-life actuarial software
and has a growing  international reputation, especially in the US and Europe.
Other products include:

EMBLEM – Pricing Software for Personal Lines and Small Commercial Insurance

Rate Assessor - Pricing Implementation for Personal Lines and Small
Commercial Insurance

Classifier - Advanced Categorisation for Personal Lines and Small
Commercial Insurance

ResQ Professional - The Market Leading Loss Reserving Tool

PrisEMB - Pricing Software for Commercial Insurers and Reinsurers

RePro - Management Information and Analysis Software for Excess of Loss
Insurance and Reinsurance

To arrange a demonstration or receive further details about Igloo Professional,
please contact Andrzej Czernuszewicz on +44 (0)1223 551660 or
igloo@emb.co.uk

www.emb.co.uk



Simple  so lutions  to  complex problems. . .

Introducing Igloo

Designed to help actuaries and analysts create financial models
that provide meaningful answers to complex problems, Igloo is
a financial simulation engine that helps take account of the
uncertainties of the real world in business decisions and forecasting.

Meeting the demand for sophisticated financial modelling, Igloo
fills the gap between defining the problem and implementing
the solution.

Igloo allows a range of models to be developed, from simple
applications to a corporate level top-down view of a financial
enterprise. Igloo can be used by a variety of organisations,
including insurers, reinsurers, financial institutions, brokers,
rating agencies, and regulators.

Building Models on a Strong Technical Basis

Igloo provides a strong technical foundation for your financial models. Any
number of business variables can be modelled with any required dependencies
between them.

Igloo has a strong statistical basis and includes:

• A wide range of statistical distributions;
• A choice of dependency structures between key risk factors;
• Graphics capabilities to visually identify features of your data.

Presenting Results and Linking to Other Applications

Within Igloo you can instantly generate reports and graphs during the
development and analysis of your model.

Igloo can also be linked to other software packages such
as Microsoft® Excel® to automatically accept inputs and
to output results.

Reflecting Your Business Structure

The building-block approach taken by Igloo helps construct simple models
with minimal effort, which can easily be expanded as your needs change.

Because every problem is different, modern financial modelling demands
the flexibility and extensibility of a modular approach. Components are
developed using spreadsheet-type formulae, and components can be
linked together at the click of a mouse. Models can be updated in seconds
by replacing one module with another.

. . .a  s trong technical  foundation

Igloo is being used for:

• Enterprise Risk Management (ERM);
• Financial condition assessment;
• Business planning;
• Reinsurance retention studies;
• Risk pricing;
• Capital requirements and allocation;

and much more.

Igloo is our core product for financial modelling
because it has the power and flexibility to produce
sophisticated financial models that are quick to
create, easy to understand and efficient to run.


