Hands-On ProVal Forecast Training
This is a 1- to 2-day training session covering all of the steps needed to perform a forecast in ProVal.  Each trainee will have their own computer and will have the opportunity to create the forecasting files, either based on a training client provided by WinTech or based on a real client provided by the user.  The steps and skills to be covered are:
· Grouping data from the seriatim database to speed processing time

· Creating a new entrant database from the valuation database

· Developing scaling factors to adjust (grouped) results to match previous valuation

· Adjusting the Valuation Assumptions for forecasting considerations

· Setting up, executing and reviewing a Core Projection of liabilities

· Adjusting the Asset & Funding Policy for forecast considerations

· Setting up, executing and reviewing a Deterministic Forecast
· Running a capital market simulation

· Setting up, executing and reviewing a Stochastic Forecast

· Creating Forecast exhibits, output and charts

· Populating ProVal PS

Interest and time permitting, advanced topics may be covered as well, including:
· Creating Custom Capital Market Simulations
· Calibrating the Multi-Factor Term Structure Capital Market Simulator
· Setting up Excess Efficient Frontiers

· Creating a Liability return asset class for LDI studies

EA CPE Credit Minutes:  360 Non-Core*
* Anticipated credits.  Actual credits earned will vary depending on actual class time.

