PROCEEDINGS OF THE ASSA CONVENTION 2025

SOUTH AFRICAN ACTUARIAL JOURNAL
SAAJ 25 (2025) C371

Cumulative index

Akpan A, Mugova N & Ugar E (2025). Unpacking neutrality and moral responsibility in actuarial
practice in the shadow of Section 59 racial and ethnicity discrimination allegations. S4A4J 25,
C137—C156. DOI: https://dx.doi.org/10.4314/saaj.v25i1.10C

Barnard M (2025). Exploring hybrid annuities, behaviour tax and whether the choice of annuity
affects this tax. S44J 25, C37-C51. DOI: https://dx.doi.org/10.4314/saaj.v25i1.6C

Bisschoff J & Moodley T (2025). Quantifying South African sovereign credit risk: an arbitrage-free
method to estimate domestic credit spreads for South African government bonds. SA4J 25, C201—
C225. DOI: https://dx.doi.org/10.4314/saaj.v25i1.13C

Botha M & Ahmed M (2025). Insuring the uninsurable—the case for pooling arrangements in South
Africa. S44J 25, C313—C369. DOL: https://dx.doi.org/10.4314/saaj.v25i1.16C

Malwandla M, Wright W & Anthonyrajah V (2025). Learning to allocate: self-supervised
transformers for constrained optimisation. S44J 25, C157-C176. DOI: https://dx.doi.org/10.4314/
saaj.v25il.11C

Malwandla M, Wright W & Anthonyrajah V (2025).Semantic analysis in actuarial risk assessment: A
framework for portfolio construction and concentration risk measurement. SA44J 25, C177-C199.
DOL: https://dx.doi.org/10.4314/saaj.v2511.12C

Nauhaus R (2025). How healthcare funders can navigate rapid changes in healthcare knowledge from
an actuarial perspective. S44J 25, C3—C36. DOI: https://dx.doi.org/10.4314/saaj.v25i1.5C

Padayachy K, Richman R, Scognamiglio S & Wiithrich MV (2025). In-context learning enhanced
credibility transformer. SAA4J 25, C227-C264. https://dx.doi.org/10.4314/saaj.v2511.14C

Pretorius N & Marais S (2025). The convergence of machine learning operations and actuarial
control. S44J 25, C113—C135. DOI: https://dx.doi.org/10.4314/saaj.v25il.9C

Smith C, Kotzen C, Suttner C, Ndebele P & Cohen M (2025). Effects of extreme climate events on
the morbidity of a sample of medical scheme lives in South Africa. S44J 25, C265-C312.

DOTI: https://dx.doi.org/10.4314/saaj.v25i1.15C

Theron E (2025). The actuarial valuation of living annuities related to maintenance and accrual in
divorce and deceased estate contexts. SA4J 25, C53—C85. DOI: https://dx.doi.org/10.4314/saaj.
v25i1.7C

Thorpe BN (2025). IFRS 17: a new lens, but can we compare? SAA4J 25 (2025) C87-C112.

DOIL: https://dx.doi.org/10.4314/saaj.v25i1.8C



