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Disclaimer

Information regarding products, features, 
specifications and functionality in 
Moody’s Analytics product roadmaps is 
intended to outline Moody’s Analytics 
general product direction but is not 
guaranteed.  Future products will be sold 
only when and if available.  Moody’s 
Analytics reserves our right to change 
the development, release, and timing of 
features and functionality discussed in 
our product roadmap at anytime.

© 2020 Moody’s Analytics, Inc. – DO NOT DISTRIBUTE
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Independent provider of credit rating 
opinions and related information for nearly 
100 years.

Leading provider of data, software, 
research related professional services for 
financial risk management.

Moody’s Analytics helps our global clients measure, understand and mitigate risk – beyond ratings
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Preamble
» Please submit questions to the Webinar team using the 

question box in the Webinar window lower right corner
– Time permitting we will address selected questions at the end 

of the webcast.
– Following the webcast we will respond to all questions either 

directly or by posting additional FAQ pages to our website.
» We will make this webinar’s recording available to all registered 

participants following the webcast.
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Moderator:  Trevor Howes FSA, MAAA, FCIA
Director, Actuary

Speakers:    Matt Nezwek FSA, MAAA
Associate Director, Client Support Actuary

Today’s Presenters
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Agenda

1. Introduction
2. Data Models
3. AXIS System Data Methodologies
4. Use Cases – Model Build
5. Use Cases – Results
6. Other Topics
7. Q&A
8. Conclusion and Wrap-up



1 Introduction
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» Data Models
– Collection of seriatim records

» You can manage multiple Data Models in 
a single AXIS  Dataset
– Supported by the DataLink module

» Additional areas in AXIS system utilize 
Multiple Data Models

Introduction to Multiple Data Models

• Run TimeCompression

• FCF MovementIFRS 17 Link

• DisclosuresUS GAAP 
Link
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» US GAAP Link

– US GAAP Current Reporting Period Batch

» IFRS 17 Link

– IFRS 17 Current Reporting Period Batch

» These batches can automatically pick up 
and process multiple data models

– Module Licenses are required

The Need for Multiple Data Models
Introduction to Multiple Data Models
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2 Data Models
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» Valuation work requires Seriatim Valuation

» A Data Model represents an inforce extract

» Multiple Data Models can represent multiple 
versions of inforce extracts

» A single dataset can hold multiple Data 
Models

» Data Models can have different inforce dates

Data Models
What is a Data Model?

Data Model
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DataLink Table

Data Models
How do Data Models fit into the AXIS system?
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DataLink Table

Data Models
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DataLink Table

Data Models
How do Data Models fit into the AXIS system?

DataLink
File 1

Inforce
Extract

Inforce
Extract

DataLink
File
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Extract
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DataLink Table
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AXIS System Demo
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» A Data Model represents an instance 
of an inforce extract

» DataLink objects can be reused for 
creating multiple Data Models

» Other tables and objects in the 
dataset are unaffected by Data 
Models

Data Models
Key Takeaways

Data Model



AXIS System Data 
Methodologies3
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» Projection Run

– Inforce Date = Valuation Date

Introduction
AXIS System Data Methodologies

Valuation Date

Data 
Model 1

Data 
Model 2

Projection Run
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» Historical Run
– License Required (US GAAP Link, IFRS 17 Link, Earnings by Source)

– Current Reporting Date = Valuation Date

– Can provide Transaction data to describe behavior between dates

Introduction
AXIS System Data Methodologies
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PS Data 
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» Transactions

– Supplementary information included with 
PS Data Model

Introduction
AXIS System Data Methodologies
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Transaction Data is Available
AXIS System Data Methodologies
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No Transaction Data
AXIS System Data Methodologies
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Where to Start?
AXIS System Data Methodologies

• IFRS 17 vs US GAAP TI

What’s the context of the run?

• Transactional records (Policy event information)
• Period end inforce extract

What data is available?



4 Use Case – Model Build
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• Period Start Data Model
• Period End Data Model 

Regular Life Module

• Partial Transactions Method: PS and PE Inforce Files

US GAAP Link

Background
Use Case – Model Build



AXIS System Demo
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» DataLink Files point to different inforce extracts

– Ensure their status dates make sense

» DataLink tables can be reused for different Data models

– Some tables must be reused

» DataLink table options are important to review when using Transactions

» “Update DataLink Table Options” action is permanent

» Only a single Data Model can be created within a single batch

» Switching between Data Models is done via Tools -> Inforce Seriatim -> Set Active Data 
Model

Key Takeaways
Use Case – Model Build



5 Use Case – Results
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» Before running a Current Reporting batch, be 
careful to define what data to use

» Dataset Parameters -> Historical Data -> Data 
model definition
– These definitions tie back to the charts

» Once a definition is set, Data Models must be 
specified for the corresponding points in time

Use Case – Results
Putting Data Methodologies into Effect



AXIS System Demo
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» Define the Data methodologies and data models up front

– Set in the Historical Data tab in Dataset Parameters

» Current Reporting batches incorporate multiple data models based on data supplied (US 
GAAP Link or IFRS 17 Link license required)

» Historical Run Results:

Key Takeaways
Use Case – Results

Batch Results

• Cohort / Group

• Seriatim:
• One report for 

each Data Model

Interactive Cell 
Results

• Output based on:
• Active Data Model
• Data Definition

Interactive 
Subfund Results

• None



6 Other Topics
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» When transferring data, can elect to:
– Transfer data associated with just 

the active data model
– Transfer data associated with all

data models

» When backing up data, all data 
models will be included

Transferring / Backing Up Data
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» DataLink for Historical Period User Guide: KB 2256

– https://www.ggy.com/kb/article/2256

– General User Guide covering building Data Models for Link runs (and EBS)

» Modeling IFRS 17 in AXIS User Guide: KB 2133

– https://www.ggy.com/kb/article/2133

– Dataset example for IFRS 17 Link run with different Data Methodologies

» US GAAP ASU 2018-12 Sample Datasets: KB 2294

– https://www.ggy.com/kb/article/2294

– Dataset example for US GAAP Link run with different Data Methodologies

Where to go to find more information
Resources

https://www.ggy.com/kb/article/2256
https://www.ggy.com/kb/article/2133
https://www.ggy.com/kb/article/2294


7 Q & A



8 Conclusion & Wrap-up



Thank You
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Trevor Howes
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