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INSURANCE CORE PRINCIPLE 24 

Macroprudential Surveillance and Insurance Supervision 

 

The supervisor identifies, monitors and analyzes market 
and financial developments and other environment 
factors that may impact insurers and insurance markets, 
and uses this information in the supervision of individual 
insurers.  Such tasks should, where appropriate, utilize 
also information from and insights gained by other 
national authorities 
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SOLVENCY MONITORING RISK ALERT 
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SOLVENCY MONITORING RISK ALERT 
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SOLVENCY MONITORING RISK ALERT 
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NAIC CAPITAL MARKETS BUREAU 

• Risk Alert Bulletin 

• Capital Markets Special Reports 

• Hot Spots 

• Capital Markets Conference Calls 
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RISK ALERT BULLETIN 
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NAIC CAPITAL MARKETS BUREAU 
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CAPITAL MARKETS 

SPECIAL REPORT INDEX 
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Moody's Lowering City of Chicago Debt Rating to 'Junk' Status Has Small Impact on Overall Insurance Industry 
Holdings (5/15/2015)  

Greece and Puerto Rico Turmoil – Minimal Impact on U.S. Insurer Investments (6/29/2015)  

Equity Markets’ Volatility and U.S. Insurance Industry Exposure (9/2/2015) 

Market Update: A Turbulent Start to 2016 (01/19/2016) 

Complications for U.S. Insurers Caused by Flatter Yield Curve (02/10/2016) 

Negative Interest Rates and Market Implications (02/16/2016) 

Year-End 2015 U.S. Insurer Exposure to Private Equity Funds Decreases; Hedge Funds Increases (04/04/2016)  

U.S. Insurance Industry’s YE 2015 Exposure to the Energy Sector: Warrants Continued Monitoring, But No Cause 
for Immediate Concern (04/26/2016) 

Recent Developments in the Puerto Rican Debt Crisis (05/17/2016)  

Implications of a Potential Brexit (06/07/2016)  

Implications of the United Kingdom Referendum to Leave the European Union (6/24/2016)  

Government Bond Yields Reach a 30-Year Low (07/05/2016)  
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The NAIC’s Capital Markets Bureau will hold its 19th conference call for State Insurance Department and 
NAIC/NIPR/IIPRC staff on Friday, June 17, from 2:00 pm - 3:00 pm Eastern (1:00 pm - 2:00 pm Central).  

 

The Capital Markets Bureau is comprised of a team of experienced financial services professionals who provide 
support to state insurance departments in terms of capital markets research and insurance company investment 
activities. We will begin the conference call with some comments about recent trends and developments in the 
financial markets. After that, we will open up the call for questions. Questions can either be about the topics 
discussed or any other topic of interest. The objective is to give you the benefit of insight and experience from 
experts following the capital markets, especially as they relate to insurance companies and insurance regulation. 

 

For this call, possible topics may include the current financial news headlines: 

Capital Markets Update;  

Overview of the Hedge Fund Market and Alternative Investments;  

Performance/Returns of Hedge Funds and Alternative Investments Over the Last Few Years;  

U.S. Insurance Industry Year-End 2015 Exposure to Hedge Funds and Alternative Investments; and  

Risks of Hedge Fund and Alternative Investments and How Insurers Can Mitigate These Risks 
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MACROPRUDENTIAL POLICY &  

SURVEILLANCE WORKING GROUP 

• 2016 Topics 

• 2015 Global Insurance Market Report 

• 2016 Global Insurance Market Report 

• Risk Categories 
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2016 TOPICS 

• Emerging Insurance Markets 

• Brexit 

• Operational Risk 

• Reinsurance and Alternative Risk Transfer 

• Internal Modeling 

• AM Best Capital Model 
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2015 GIMAR 

• Mergers & Acquisitions in the Insurance Sector 

• Corporate Bond Liquidity 

• Reaching for Yield by Insurance Companies 

• Changes in the Insurance-Linked Securities Market 

• Dedicated Global Reinsurance Capacity 

• Derivatives Use by US Insurance Companies 

• External Investment Managers 
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2016 GIMAR 

• Disaster Relief Management of Emerging Markets 

• Stress Tests 

• Interconnectedness 

• Market Volatility 

• Risk Transfer to Capital Markets 

• Climate Change 
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RISK CATEGORIES 
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