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Quantifying risk and return is challenging and one-metric-fits-all approaches don’t account for the
nuanced complexities insurance companies face. Bringing various metrics to life in an actionable
way such that value is created for the organization can be additionally challenging.

NEAM can support your organization’s investment risk management efforts by providing extensive
and intuitive analytics to assist you as you navigate the landscape of evolving risk methodologies.
Our analytics can drill down into data deemed relevant to your specific asset risk information needs
and help add value to your organization.

WHAT IS NEAM’S PORTFOLIO STRESS AND SCENARIO TESTING?

NEAM’s portfolio stress and scenario testing provides analytics to inform your understanding of
upside potential and down-side risk. We offer:

- Extensive portfolio, sector and investment risk factor stress assessment

- Historical stress event evaluation, e.g. portfolio and sector loss estimates during financial crises,
pandemics or other capital market stresses

- Portfolio and sector Value-at-Risk

- Forward looking hypothetical stress events and scenario analysis

For more information
please contact:

Alverne Bolitho NEAM IS READY TO HELP WITH YOUR PORTFOLIO RISK JOURNEY. EMAIL
alverne.bolitho@neamgroup.com US FOR A CUSTOMIZED PORTFOLIO STRESS & SCENARIO ANALYSIS.

Kasha Mleko
kasha.mleko@neamgroup.com
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What you can expect from NEAM's
Portfolio Stress & Scenario Testing

NEAM’s customized asset stress and scenario testing supports framing Historical Stress Event's Analysis
of your financial risk preferences. It's intended to compliment your A

organization’s risk and capital modeling frameworks, in part by measuring °
investment exposures and uncertainty relative to risk preferences and
tolerances. Our analysis can support your investment risk articulation
needs and contribute to risk assessments by your management team,
the board of directors, rating agencies and regulators.
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- Knowledge of investment “risk landscape” on a historic and estimated
prospective basis
- Holistic assessment of portfolio risk and drill-down into its drivers
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outcomes, presenting estimates of future potential losses
and returns
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