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Paul Embrechts @ ICA2018

BERLIN 2018
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Monday I already gave you my m&, ALY

n my talk on

definition of an actuary:

nd model guided,
lly responsible

A data driven @

critical and so_cia )
financial decision maker in an ever

changing world governed by
uncertainty!
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d A;, where A = Actuary

* “In an ever changing world governed by uncertainty” (PE)
o BIFEDRY  IREEHMNAELWVNEZTIZ. TNZEELLGWEEHIE
LTLFO>RY
o FREDRY : IRBEERMNAELLGWNEEFTIZ, INFELWEHE
LTLFO>RY
o C CTHIFRERRIE. HEBROERE=70VF217")—
- MEBEOEERN
d PEEI < . LLF Z#FDFinancial Decision Maker
 Data Driven and Model Guided &« /\— F7ZEX )L

e Critical and Social Responsible ¢« Y 7 F4GEXFE)L
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O = : University of Waterloo
e Actuarial Mathematics for Life Contingent Risks
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Q JIL—TJ—7% : #&3 “The DB underpin hybrid pension plan: fair
valuation and funding”Z R L\f=7 B> o +
« RIEREEDHLHHEFEMRFTESE (DB) DETERIFE(M

O €M T=ICEEL W ETZ2E%E : Your boss, who is an actuary but not
well up on financial mathematics, has asked you for a summary of the paper and
its relevance to your work in funding valuations for hybrid pension plans.

a gﬁ'ﬁ'\] : Write a summary of the paper.

O EVVDOERBA L HEE : Explain the fundamental differences between the
methods in the paper and your method, and recommend whether your method
should be changed.

o IR FRIBEMBEI AN vs. EMITFMTY JO0—F

O EATe@ =9 fEEZIC : Your report should not be overly technical, and
should not be longer than around 5 pages
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Your email address can affect your
motor premium

24 January 2018

0000 o @@ (A

Hotmail Fl| F1 & D &RIRF > Gmail FI| FHE D RIEF

"HOLDING"

- | —_— BACK =
Investigation by The Sun finds Hotmail users pay higher premiums TECHNOLOGY
than Gmail users “JNNOVATION?Z#
Car insurance will cost you more if you have a Hotmail account, according to . e \\:‘ -

The Sun. Novidea

INSURANCE REINVENTED

Research on comparison sites by the newspaper showed that quotes for

customers with Hotmail accounts were higher than quotes for customers with Most popular Most commented
Gmail accounts. All other details were the same.
L [
@ SWISS Re https://www.insurancetimes.co.uk/your-email-address-can-affect-your-motor-premium/1426144.article g
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Q F—AAH A ITUREETZ(ZEHE LA LVETZ2ETE : Your boss, who
is an actuary but not well up on data science & i tes, has asked
you for a summary of the paper and its relevance to your work.

O ZE49 : Write a summary of the paper.

O EVVDERBAE HEE : Explain the fundamental differences between the
methods in the paper and your method, and recommend whether your method
should be changed.

o IR IRIEEIE vs T M7 70 —F

O EATe0@ =9 5E2IC : Your report should not be overly technical, and
should not be longer than around 5 pages
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A data driven and model
guided, critical and socially
responsible financial decision
maker in an ever changing

world governed by uncertainty.
(PE, ICA2018)
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Legal notice

©2019 Swiss Re. All rights reserved. You are not permitted to create any modifications
or derivative works of this presentation or to use it for commercial or other public purposes
without the prior written permission of Swiss Re.

The information and opinions contained in the presentation are provided as at the date of
the presentation and are subject to change without notice. Although the information used
was taken from reliable sources, Swiss Re does not accept any responsibility for the accuracy
or comprehensiveness of the details given. All liability for the accuracy and completeness
thereof or for any damage or loss resulting from the use of the information contained in this
presentation is expressly excluded. Under no circumstances shall Swiss Re or its Group
companies be liable for any financial or consequential loss relating to this presentation.

@ Swiss Re



