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Swiss Solvency Test — Concept and Updates
Tuesday, 26 November 2024
KV Business School Sihlpost, Sihlpostgasse 2, 8004 Zirich

Programme:
- 9:00 Welcome Coffee
- 9:30 Welcome / Introduction (Sabine Betz & Michael Schmutz)
- 9:45 Overview of SST and new SST regulation (Christoph Méhr)
- 11:15 Break
- 11:30 Market and Credit Risk Model with focus on Credit Risk (Michael Schmutz)
- 12:15 Lunch
- 13:15 Alternative sessions on Standard Models (overview and recent changes)
o Life (Hannes Pichl)
o Non-Life (Stefan Heiz)
o Health (Matthias Deipenbrock)
o Reinsurance & Captives (Will Southwell)
- 14:15 Risk-absorbing capital instruments (Lutz Wilhelmy)
- 14:45 Break
- 15:15 NatCat (Irina Sikharulidze)
- 16:00 SST Results 2024 (Falk Tschirschnitz)
- 16:30 Closing & Outlook (Sabine Betz & Michael Schmutz)
- 16:45 End

The event is followed by an Aperitif.

SAV Geschiftsstelle / c/o Swiss Re / Postfach / 8022 Zurich
ASA Centre Opérationnel / c/o Swiss Re / Boite postale / 8022 Zurich
Amministrazione ASA / c/o Swiss Re / Casella postale / 8022 Zurigo

Seite 1 T+4143 28526 81 / sekretariat@actuaries.ch / www.actuaries.ch



