Managing uncertainty in a changing world

Assessing risks sustainably for the well-being of society

European Congress of Actuaries, 6-7 June 2024
Program overview

Join us in Rome!

On 6 and 7 June 2024, the Actuarial Association of Europe (AAE) and the
Italian Society of Actuaries (ISOA) invite you to the next European
Congress of Actuaries (ECA 2024) in Rome, ltaly.

This on-site event is expected to attract over 350 experts and executives
from Europe and beyond. Building on the success of the previous
congresses, ECA 2024 will again provide an exciting actuarial congress
program and valuable networking opportunities for the European
actuarial community.

All of this will take place in Rome, a vibrant and cosmopolitan city steeped Pl } : I 4 l:ﬂ e
in history, art, culture, music, and entertainment - a perfect host city for ST RO el
this conference.
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@E RA The CERA Global Association (CGA) invites delegates of the ECA 2024 to a Welcome Reception at the

Global Association Rome Marriott Park in the evening of 5 June 2024, 19:00-21:00 CEST.
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Welcome

Plenary |

Managing uncertainty in a changing world

Assessing risks sustainably for the well-being of society

Michelangelo I-1I Michelangelo IlI Bramante 10+11

AAE: the 3-Years Strategic Plan, Inga Helmane (Acting Chairperson AAE)

Italy Project Global Actuary, Giampaolo Crenca (President IS0A)

An Overview of the Supervisor’s Activity in Europe, Petra Hielkema (Chairperson EIOPA)

Discussion

Malcolm Kemp (AAE Board Member), Moderation: Inga Helmane, Giampaolo Crenca

Session Moderator: Esko Kivisaari

Cyber Risk: Quantification, Stress Scenarios,

Mitigation, and Insurance
Laurent Devineau, Arthur Maillart

A Novel Approach to xAl Techniques:

Improving Accuracy and Interpretability of

Tree-Based Models
Jaume Belles-Sampera

Cloud Outage Scenario in
Cyber Insurance
Olivier Lopez

Session Moderator: Rafael Moreno Ruiz

Navigating High-Inflation: Tactics for
Actuaries
Giovanni Frigeri

An Actuarial Engineering Perspective:
why Actuarial Science and IT Skills must
Converge
Xavier Maréchal

Al Case Study: Estimating CO2 Emissions in

Non-Life Insurance Claim Management
Rocco Roberto Cerchiara

Coffee break

Session Moderator: Stephanos Hadjistyllis

Pensions Tracking Services - Rising
Awareness and Managing Retirement
Expectations
Tatiana Bitunska, Jeroen van den Bosch

De-Risking in Pensions, Insurance and
other Financial Services: good or bad?
Malcolm Kemp

Pension Adequacy: How to improve it in
Nonfinancial Defined Contribution
Pension Scheme
Séverine Arnold

Lunch

Session Moderator: Lourdes Afonso

Commuting Accidents in Italian Workers’
Compensation System: Statistical and
Actuarial Analysis
Daniela Martini, Laura Baradel

11 years of Unisex - Fear and Actuality:
a German Perspective
Philipp Lankes, Patrick Kosa, Jonathan
Mattern

Is Epigenetics the Hidden Key to
Understanding Health and
Insurance Risk?

Christelle Oosthuizen, Poonam Vala

Coffee break

Session Moderator: Jette Lunding Sandqvist

Managing ESG Ratings Disagreement
in Sustainable Portfolio Selection
Manuel Luis Martino

Harmony with the World: Bold Insurance
& Actuarial Paths for Environmental
Sustainability
Gustavo Cabrera

What can First World Countries learn
from Emerging Markets’
Microinsurance Experiences?
Nicole Kriek, Christelle Oosthuizen

Session Moderator: Siegbert Baldauf

Explainable Deep Learning for
Solvency Capital Requirement
Calculation in Life Insurance
Salvatore Scognamiglio

Efficient Computation of Solvency
Capital Requirement using Multilevel
Monte Carlo Methods
Mathieu Truc

Risk Management with Local Least
Squares Monte-Carlo
Adnane Akbaraly, Comlan Tossou

Plenary ll: The Strategic Role of Actuaries

The Actuarial Contribution to Decision Makers, Fabio Massimo Castaldo (MEP)

Roundtable

Inga Helmane (Acting Chairperson AAE), Charles Cowling (Chairperson IAA),
Paolo Pellegrini (Deputy Director MEFOP), Larisa Dragomir (Deputy Head, DG FISMA European Commission)

Moderator: Stefano Righi, Journalist - Corriere della Sera

Italian Evening



Rome Mariott Park Hotel
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www.eca2024.org

DAY 2 - 7 June 2024

Michelangelo I-1I Michelangelo IlI Bramante 10+11

Plenary lll: The Role of Actuaries in Insurance

Changing the Perspective: Uncertainty as an Opportunity- how to go Forward in Life

Marco Bozzolo, Daniela D’Andrea (Swiss Re)

09:30-10:30

Discussion

Matthias Pillaudin (AAE Board Member), Gemma Sanchez Danes (EFRAG)
Moderator: Lourdes Afonso (AAE Board Member)
10:30-11:00 Coffee break
Session Moderator: Frank Schiller Session Moderator: Christophe Heck Session Moderator: Malcolm Kemp
. : - Modeling Non-Self-Sufficiency Benefits in

11:00-11:30 Presentation Cancelled Al: An Opportunity for all Actuaries ALM-Based Self-Management

Actuarial Insights into Climate-Resilient
Parametric Insurance for Sustainability

Thomas Béhar

What should an Actuary know of Al
Esko Kivisaari, Claudio Senatore,

Andrea De Sisto, Valerio Marchisio

Path-dependent implied Volatility
Surfaces

LIy Ezgi Nevruz Bogdan Tautan, Jonas Hirz Hervé Andres
Actuarial Risk Approach to the Insurance TheAR"'_Z of |r|13dependePt Al‘ftgﬁrifs in Traffic Modelling Non-Life Dependencies
12:00-12:30 Protection Gap i cg’ent Pgmagesh O;L”. /\l/? ntesr,eStd Using Risk Factor Models
Fernando Mierzejewski ey il LRI A ] P A S Maximilian Kelm, Pawel Kuczera
Jduregui Sanz / Rafael Moreno Ruiz ’
12:30-14:00 Lunch
Session Moderator: Bogdan Tautan Session Moderator: Maitane Mancebo Session Moderator: Kristoffer Bork
Cyber Risk Modeling Using a Two-phase Intsir;fg\hpaciirgl \./sé.ﬁlcgzggo?n;era'jlr?]nal A Model for Risk Adjustment (IFRS 17)
14:00-14-30 Hawkes Process with External Excitation Smoothing.in Life Insurance for Surrender Risk in Life Insurance
Yousra Cherkaoui Timon Kramer Magnus Carlehed
Consequences on Measuring Adequacy Interpreting IFRS Accounting Standards
14:30-15:00 Cyber Risk Mitigation Strategies and Sustainability in Social Security after on Disability Pension Insurance:
o Marco Pirra Pandemic Example from Finland
Raffaello Marcelloni, Daniela Martini Meeri Kesdld
Predicting Death Claim Seasonality in a Life ; ;
Cyber Incident Reports: Extrapolating Insurance Company using both Historical Actuarles.and Top Managers in the
Severity using Neural Networks Death Claims Data and Population Deaths Boardroom: Ga_\ps we need to close and
15:00-15:30 Huco Rapior Data Opportunities we should grab
go rap Jennifer Loftus Mauro Piccinini
15:30-16:00 Coffee break
Plenary IV: The Role of Actuaries in Risk Management
The Evaluation of Risks. A Question for Insurers but Also Everywhere, Ronnie Garreaud (CRO Forum)
16:00-17:00

Discussion

Jette Lunding Sandqvist, Hartwig Sorger (AAE Board Members),

Dario Focarelli (ANIA)
Moderator: Jette Lunding Sandqvist

The ECA 2024 is hosted by the Actuarial Association of Europe
and the Italian Society of Actuaries (www.actuary-isoa.com).

The congress is organized by the European Actuarial Academy
(www.actuarial-academy.com)
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