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Types’ L FU"W"Q L T':":"rm L Lapse mass Risk cateqory included in the Pillar |
SHEhang risk capital aggragation
— Interest rate L—  Resarve Risk category covered within
Fillar 11
WVolatility
— —  Mortality
interest rate 1. Risk categories ara defined in tha Allianz
— — Group Rigk Policy
i
Wi.}‘w — m‘g 2. Market risk types are defined in the Allianz
Standard for Market Risk Management
| Cradit L ity 3. Risk types in lina with EIOPA specifications.
sporead Differences compared to the standard
formula are some additional risk fypes
L ) L Morbidit considerad under the internal modal and a
L2 differant classification for some risk types.
| Morbidity
calamity

SCR = Basic SCR + adjustments + operational risk

[ |
Adjustments Operational risk
|

Interast
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o Equity

— Real oslate

— Spread
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| | | I | |
. y ‘ Underwriting ris“ \ ‘ Underwriting ns“ Underwriting risk e .
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Health .
Haalth Health . . Premium
similar to Life catastrophe not SIerl_rr:ar o — Mortality & reserve
Mortality BT ——  Longevity o Lapse
& Resarve
: | | Disability & |
Longevity T Catastrophe
Lapse
Disability & -
morbidity LI
Lapse — Expenses
Expenses —  Rewision
" = Included in the adjustrment

i for the risk mitigating effect
Rewision Catastrophe
of future profit sharing
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