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• Partner, Nordic Head of NewTech

• Global Head of KPMG Quantum hub

• MSc Computer Science and AI

• BSc Mathematical Economics, 

• CD Business Administration

• + Harvard and MIT studies

• AI work for Nordea, Lego, TDC, Danske 

Bank, Carlsberg, Nexi, Chamber of 

commerce, Novo Nordisk etc

• Podcast host: Tech Talk KPMG

• Fintech/AI Committee member 

@Finanstilsynet

• External lecturer at CBS Board Education 

and at INSEAD Exec MBA

• Head of IT-branchen NewTech Policy Board

• Mbr of National Commitee Save the 

Children

• Digital Wiseperson at Academy of Science

• Board of Danish Quantum Community

• Founder of the professional ethical council

• Mbr of Global Emerging Tech Advisor Council
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Software robots
(GOFAI, rule-based)

ML-algorithms
Builds on statistics (such as 

XGboost)

Neural networks
Builds on simulating the brain 

(such as ChatGPT)

As above  
But based on large language 
models (LLM) that use 
transformers to generate 
output
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What are neurons ?
Input

4 words
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It doesn’t do any search or 

look up on the internet. 

It just knows
An LLM/ChatGPT is a deep neural 

network that has been pre-trained

and is using transformer 

architecture

It’s compartmentalized 

It doesn’t share information with 

other users, but based on 

settings any next pretrained 

version might share
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An LLM/ChatGPT is a deep 

neural network that has been 

pre-trained and is using 

transformer architecture

It’s compartmentalized 

It doesn’t share information with 

other users, but based on 

settings any next pretrained 

version might have the info

It doesn’t do any search or 

look up on the internet. 

It just knows
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In 5 years 80% of all 

code will be written by 

large language 

models

It happens way before 

and the productivity 

uplift is higher

- Bent Dalager 
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Non-technical aspects 

of risk (…) are well 

understood by 

ChatGPT

More technical aspects 

(such as mathematical 

facts) (…) are often 

inaccurate

Hofert, Marius. 2023. "Assessing ChatGPT’s Proficiency in Quantitative Risk Management" Risks 11, no. 9: 166. https://doi.org/10.3390/risks11090166

https://www.mdpi.com/2227-9091/11/9/166
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Today: Sequential 

Assessments
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TPRM
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Tomorrow: 

Parallel 

assessments
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strange
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Gate Based 

Quantum Computing

Quantum

Annealing

Quantum Inspired 

Optimization

QUBO QUBO QUBO

QAOA
Special purpose

quantum hardware

Classical hardware & 

classical solvers
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The client wished to find an 

optimal hedging strategy for 

a certain portfolio to minimize 

risk

Re-casting the minimization 

problem into a mathematical 

form suitable for Quantum 

Annealers allowed better 

solutions to be found by 

examining a larger solution 

space

10% Value-at-Risk 

improvement compared to 

existing approach, realized 

using Quantum Inspired 

Optimization
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175.000.000.000 1.000.000.000.000

GPT 3.5

Nov. 

2022

GPT 4.0

March 2023
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World Economic Forum 2023
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Podcast: Tech Talk KPMG 

https://kpmgdenmark.smh.re/jQ or any podcast app

https://kpmgdenmark.smh.re/jQ
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