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Helper Tabs

Version Changes 20080623:

H.RM Non-Life, cells D109:D158, F109:F158, H109:F158 etc.: Reference fixed
H.RM Life: Tab added

H.Counterparty risk, cells D12:E12: Formula fixed

H.Concentration risk, cells H22:I22: Formula fixed

0.Term Structures, cells K4:K5 and K84:K85: 3M and 6M interest rates for Iceland added
Version Changes 20080627:

H.RM Life, cell B4: Typo fixed

H.RM Life, cells O7 and P6: Correlation fixed

H.RM Life, cells X19:X37: Formulae fixed
H.RM Life, cells P57:107, AD57:107, AR57:107, BF57:107, BT57:107, CH57:107, CV57:107, DJ57:107, DX57:107, EL57:107, EZ57:107, FN57:107, GB57:107, GP57:107, HD57:107, HR57:107, IF57:107, IT57:107: Formulae fixed
Simplification Tabs

Version Changes 20080618:

S.Risk Margins Life, cells F22:F25: References fixed

S.Market risk, cells F18 and F20:F22: References fixed

S.Ring-fenced funds, cell C39: Language code fixed

S.WC Annuities, cells A45 and A54: Language code fixed
S.Term Structures, cells K4:K5 and K84:K85: 3M and 6M interest rates for Iceland added

Version Changes 20080623:

S.Risk Margins Health, cells F27, F30: References fixed

S.Italian WP-Business, row 40: additional input request (technical interest rate)

S.Italian WP-Business, cells C93:H142: Formulas fixed to take into account the technical interest rate

Version Changes 20080627:

S.Risk Margins Health, cells D67: Formula fixed

S.Risk Margins Health, cells D70:D119: Formulae fixed

S.Italian WP-Business, C42:H91: Formulae fixed
Internal Model Tabs (Solo)

Version Changes 20080618:

IM.Internal Model Results, cell G6: additional data request (other risks – not explicitly covered by QIS4)

IM.Internal Model Results, cells I22:L23: additional data requests (capital charges for long-term health sub-modules)

IM.Internal Model Results, cells N22:P22: additional data requests (capital charges for short-term health sub-modules)

IM.Internal Model Results, cells R22:U23: additional data requests (capital charges for workers’ compensation health sub-modules)

IM.Internal Model Results, cells I30:J32: additional data requests (premium and reserve risk for workers’ compensation and short-term health LoBs)

IM.Internal Model Parameters, cell B56: more precise definition of input (equity risk, option 2)
