
Henk van Broekhoven

Actuary since 1987 (University of Amsterdam and AG/AI)

  Worked for Nationale-Nederlanden / ING-Group / NN-group for 47 years

  Advising Business Units related to Mortality, Internal Risk Models and Solvency II

  Now retired (this year March)

Involved in IAA

  (Chair) Solvency Sub Committee; Mortality Working Group; Regulation Committee; ORSA

Groupe Consultatif

  Advising CEIOPS in developing Solvency II (particularly Groups and diversification)

Several seminars, presentations

  OECD, University Seoul, Rio (University and Congress Actuarial Society) etc.

Some Papers/Publications

  2002, North American Actuarial Journal, Market Value of Liabilities Mortality Risk: a practical model (includes the “Van Broekhoven Algorithm”)

  2004, IAA, A Global Framework for Insurer Solvency Assessment (a vice chair of working party)

  2009, IAA, Measurement of Liabilities (As Chair Working group)

Hobbies

  Travelling, Chess, Astronomic / Astrophysical


