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Market Risk & Inflation

* Do we have inflation modelling under control? What are the current challenges?

* Has the new higher inflation and interest rates environments caused problems in our
models?
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External models and recent

events

» External models have yet again struggled to capture recent events — are people changing
how they use them?

* How are people dealing with large differences between models, e.g. Cyber?
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Alignment to plan & Risk

metrics

* Is the plan a mean, a stretch target or something else? How are people calibrating their
models?

* Aside from capital, what are the other key metrics from the model and how are these
used?
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What are the current

burning issues?

» Solvency UK
* Geo-politics

* Generative Al
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Questions

The views expressed in this [publication/presentation] are those of invited contributors and not necessarily those of the IFoA. The IFoA do not endorse any of the
views stated, nor any claims or representations made in this [publication/presentation] and accept no responsibility or liability to any person for loss or damage
suffered as a consequence of their placing reliance upon any view, claim or representation made in this [publication/presentation].

The information and expressions of opinion contained in this publication are not intended to be a comprehensive study, nor to provide actuarial advice or advice
of any nature and should not be treated as a substitute for specific advice concerning individual situations. On no account may any part of this
[publication/presentation] be reproduced without the written permission of the IFOA [or authors, in the case of non-IFOA research].
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