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Application -*
Risk Class QRT 5.25.02.22 Risk Type Aegon ML Aegon LK Aspgon NV,
Interest rata IM M IM
Mismatch risk Interest rate volatility IM M IM
Currency 5F M IM
Market risk Fixed income IM & SF IM & SF IM & SF
I o
Iwestment & Equ?t\,r le'\rEl. : IM & SF IM & SF nfa
Counterparty risk Equity volatility IM M n/a
Alternative investment IM & SF SF nfa
Counterparty default risk Counterparty SF SF SF
Mortality Contagion 5F SF n/a
Mortality Parameter IM SF n/a
Life underwriting risk Longevity Paramater IM IM n/a
Disability/morbidity 5F SF n/a
Parsistency IM & SF IM n/a
1 [y
Undanwriting risk Expense risk 5F M n/a
Health n/a SF n/a
Health undenwriting risk Parsistency n'a n/a n/a
Expense risk na n'a n/a
PEC SF a a
Non-life , - v "
underwriting risk Persistency Sk n/a n/a
Expense risk 5F n'a n/a
Dperational risk Operational risk Operational SF 1] nfa
- Mggregation M IM ]
Diversification Integration Integration Integration
FIM - integration technigue 3 technique 3 technigue 3

! The table only reflects the application of Solvency I PIM methodology for the legal entities with approved Internal models within each country wnit.

In the table above, IM & SF refers to SF shocks wsed In combination with IM shocks to determine to total component risk.
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