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Implicit vs explicit correlations?
Levels of correlations to take into account?
Approach to aggregation?
Treatment of tail dependencies?
Validation?
Justification/substantiate assumptions?
ICA by split of risk type?
Regulatory buy-in?



Treatment of risks (and upsides) associated with group 
structure?
Treatment of intra group reinsurance?
Ability to transfer capital between entities (including 
stressed circumstances)?
Existence of guarantees?


