Day 1 Wednesday 31st January 2006

8:30 - 9:45

PRIVATE
Panel I: Modelling risk in reinsurance portfolios 

Presenter: Ms Jacqueline Swan

Company: Global Credit Rating Co.

9:45 -11:00

Panel II: Dynamic Financial Analysis workings with reinsurance 
Presenter: Mr Jaco van der Merwe 
Company: Deloitte

11:00 - 11:15 mid-morning tea

11:15 - 12:30 Panel III : Investment risk of a general insurer

Presenter: Mr Loftie Botha

Company: Umbono Capital 

Lunch

14:00 - 15:15 

Panel IV: Equity valuation of a general insurer
Presenter: Mr Peter Willie

Company: BOE Securities

15:15 - 16:30 

Panel V: Constrained optimisation of a bond portfolio for regulatory requirements
Presenter: Mr H Raubenheimer
Company: University of North West

Day 1 Thursday 1st February 2006

8:30 - 9:45

Panel VI: Internal Risk Models from a South African Regulatory perspective

Presenter: Mr Sam Isaacson

Company: Capital Analytics

9:45 -11:00

Panel VII: Solvency II, the reinsurance perspective 

Presenter: Mr Michel Dacorogna  
Company: Converium Re

11:00 - 11:15 mid-morning tea

11:15 - 12:30 

Panel VIII: Risk-based solvency testing for captive insurers 

Presenter: Mr Anton van Rooijen

Company: Marsh South Africa

Lunch

14:00 - 15:15

Panel IX: Managing solvency - a risk theory insight 
Presenter: Prof. Vsevolod Malinovskii 

Company: The Finance Academy, Moscow

15:15 - 16:30 

Panel X: Predictive market behaviour 

Presenter: Prof Robert Vivian
Company: University of Witwatersrand

