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1. Foundational Concepts in Fnterprise Risk Management
2. Linking Risk to Capital and Earnings Volatility
3. Quantifying Insurance Risk — Traditional Methods

4. Case Study Part 1 — “Fitting” a curve to quantify risk
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1. Quantifying Insurance Risk — Catastrophe Modeling
2. Future of Cat Modeling in Asia

3. Using MetaRisk to Aggregate Insurance Risk

4. Case Study Part 2 — Aggregating Insurance Risk
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InstraFit the curve fitting tool
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[, Best Practices for Reinsurance Strategy Development
2. Reinsurance Pricing Methods

.3. Case Study Part 3 — Pricing Reinsurance Contracts

4. Advances in portfolio management (i-aXs )
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5. Interested Parties in Risk and Capital - Rating agencies
6. Capital Market Solutions

7. Interested Parties in Risk and Capital — Regulators (Group Discussion)
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i The Basic Premium Formula
i Components of the reinsurance price
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ihera is low interest rate
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flows
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* Retained premium (Maximum)

*  Net cost of reinsurance (Minimum)

¢ Combined ratio %(Minimum)

* Result -coefficient of variation (Minimum})

¢ in-100 year combined ratio (Minimum)

¢ Result +1-in-100 year incurred(Maximum)
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1. “Robust” Economic Capital Modeling Practices
2. Capital Allocation Concepts

3. Creating Enterprise Value through Risk Management
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