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CONSEQUENCES OF SOLVENCY II FOR INSTITUTIONAL ASSET MANAGERS

 Onsite presentation 

 Clear documentation & Portfolio assessment 
tools

 Follow-up time for Q&A’s for several weeks 
after the workshops

 Large international asset management group 
serving institutional investors

 Looking for hands-on training for 
management and portfolio managers in 
order to understand the expected evolution 
of their client’s needs

Context & Goals Agenda

Deliverables

 Introduction: key principles of Solvency II and 
recent evolution (consequences of latest 
delegated act)

 Standard formula vs. internal model for market 
risks

 Impact per asset classes (IR, Credit, Liq. Listed 
Equities, Private Eq., HF, Commo, RE)

 Relevant hedging and capital management 
strategies for insurance companies

 Likely impact on institutional investors 
preferences

o Asset allocation
o Active investment strategies
o Hedging & risk mitigation

 Likely impact on the market

Example of training:

Benefits

 Presentation workshop to the management 
and portfolio management

 Illustrated with many real-life cases and 
results of surveys

 Started with high-level overview for all 
public then elaborated into technical aspects 
for portfolio managers


