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Mark C. Abbott, PRM, is Managing Director and Head of Quantitative Risk Management
for Guardian Life. He joined Guardian in 2001 and is responsible for risk management,
guantitative strategies and research, asset allocation, economic capital and ALM. Mark
has over 25 years of institutional risk management and quantitative research experience at
BlackRock, Barra, Global Advanced Technology, Drexel Burnham Lambert and Merrill
Lynch.

Mark serves as Secretary on the Executive Committee of the Board of Directors of the
Professional Risk Managers International Association (PRMIA), the Board of Advisors
(2006 chair) for the American Council of Life Insurers (ACLI) Senior Investment
Managers Seminar (SIMS), the PRMIA Regiona Director Support and Standards
Committee (chair 2004-2006), the program committees of PRMIA’s CRO Summit (co-
Chair), the Enterprise Risk Management Symposium sponsored by PRMIA, Society of
Actuaries (SOA), and Casudty Actuary Society (CAS), the Investment Symposium
(2007 co-chair), the Journal of Investment Management (JOIM) Conference. He is a
member of the Buy Side Risk Managers Forum, the PRMIA New York Steering
Committee, the Fixed Income Forum, the Risk Management Advisory Council of the
Investment Company Institute (ICl), International Association of Financial Engineers
(IAFE), and Barclays Capital POINT Advisory Council and U.S. Analytics Advisory
Council.

In 2003, Mark co-authored a chapter on Financia Modeling with Sam Cox and Hal
Pedersen in 'Asset Liability Management for Financial Institutions' by Leo Tilman
(Euromoney Institutiona Investor Books) and the SOA’s Asset—Liability Management
Speciaty Guide*.

Mark holds an M.A. in Mathematical Statistics from Columbia University, a B.A. from
Columbia College, and PRMIA’s Professiona Risk Manager (PRM ™) designation.

* http://www.soa.org/library/professional -actuarial -speci a ty-guides/professional -
actuarial -speci alty-gui des/2003/september/spg0308al m. pdf
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