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40% 1 in 200 Scenario
o, Property Engineering Total
30% PaL
20% . .
Gross Gross Premium Paid 14,000,000 16,000,000 30,000,000
10% Gross Acquisition Costs Paid 1,400,000 1,600,000 3,000,000
Operating Costs Paid 3,000,000 2,500,000 5,500,000
O% . . . || . . . . . . Increase in Gross Premium Provisio 236,767 -227,066 9,702
Gross Losses Incurred 7,686,261 35,656,527 43,342,788
,\Q\’ \2\& @?‘ Q\&Q/ «Q\’ b{\' \Q,+ Q('Q’ Vv\(‘)(; Q}d 'b\&* @é Gross Underwriting Result 1,676,971 -23,529,461 -21,852,490
> >
O‘\,oK \/Q«oo ‘7'\"’ Qko (,'?;’ %Q RI RI Premium Paid 192,267 219,733 412,000
@ ?‘ $Q %Q Rl share of Acquisition Costs Paid 0 0 0
. Increase in Rl Premium Provision -1,316 -1,504 -2,820
B Premium Reserve Recoveries Incurred 37,398 1,337,249 906,420
Net Benefit of RI -230,980 1,116,012 497,372
= —
ﬁﬂﬁ IJ zai ( IJ Za - jJT: IJ _5“ ) MVM Increase in MVM 42,482 407,805 450,287
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36% 36% Investments  Investment Income 0 0 -60,682
26%
Profit Insurance Profit 1,403,509 -22,821,254 -21,815,279
Retained Profit 1,403,509 -22,821,254 -21,866,087
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T T - T
-149%10%
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ReMetrica®) & ANI1E/E

= Microsoft OfficeBL&SIZa—hhybF—IEZET:
o Ctrl+C: (AQviR—xRb®)aE—
o Ctrl+V: QY R—RUbD)R—X
o Ctrl+X: (AvR—R2rD) vk
o Ctrl+Z: Undo

o etc.
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GrossETIL (BEFEBETIL) DIERL

ETIVTDiFfh
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3) REH BE OXOFvyla70—%#HELET

4)  PERal—1avEERTLET
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GrossETIL (BEFEBETIL) DIERL

1) RIEEH ETHRR—Or—Z5HE
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Premium Rate

. Consolidation B
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3
arge Losses -
LOB In Losses Out B
B Dysses [n

Frequency B . . . -
—0 \ Poisson Distribution
B Generate Mumber Geg

Acc Date B RandomMNumber B
UW Date @ .- -
Pareto Disteitsttion
Timing Fastor B -
ALAE B enerate Number GetRandomMumber B

Aon Group Japan Ltd.
Analytics

3) FERDFEELED

AON

28 Empower Results®



OvR—xRbElE

» [AVR—RUMZEHAEDE, VEDDETILEERLTLNEET

» OVR—RUME,
o BMEZREEL, DIV R—RUEHISIEHREZITRY -ZIFELET
o FTEZZETLEY -

—_— 3 L
- ’f&ybuﬁ : Name  Line Of Business

..ﬂ---: . Type Line Of Business

= AVR—ARUNIEIZDDERLHYET
o [ Line Of Business ) _
O jn/\oj_-/f : 4‘/7 “JINt7r7 I\jc\ylx loposcell Component |  Derived

Exposure Growth B | - |:| - A o a| + +
z E=l

......... Premium.Rate.®....., e R e A LA S —
o Virvk L teoue) §|{Name Inpurt Value :
o o i| Premium Written 0.00 1
o 4&\/ I‘ | R Premium Earned : 0.00
i/ Costs Associated with Wr... 0.00 0 O ——
‘J’T“jl* S Exposure Written 0
o i| Start Interval 1 H
Number of Intervals 999 :
Exposure Written Input 0
§| Premium Rate 100.00%
Acquisition Costs 0.00
Operating Costs 0.00
Apply Growth In First Year | Yes - 0 7

Allow Multiple LOB Out... |No-1 e
Prior Years Underwriting... 0

i 4 pattern inputs
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aAVR—RUREETILIC

B0

» OVER—RU kL YEABLine of Business AV R—3R U REEBMLES

@ Palette
All Favourites Common Categories
............... OGS ST Ty
Sheet Portfolio
s S :
3 » [C
Legacy Initial Line Of LogLogistic
Runoff Busmess Distribution
<IN
LogNormallSO  Lookup Table Loss
Distribution

I
Gumbel
Copula

s
LogMormal
Distribution

4

Loss Péckager

o NLYFRIZHDAVR—RUEEZTILI)9Y, or
o NLYMADIAVKR—RUMERSYS &KFAYT, or
o I TIZHBaAVR—RUIEFIE—&R—X|
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1
Line Of Business H

o

LOB Out B Properties - 0
Exposure Growth B
Premium Rate @ D - @' ; * il
Exposure B
Mame Line Of Business
Type Line Of Business
Name Value Sampling
/ Premium Writ. 0.00
Premium Earn... 0.00
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Line of Businessa>ik—=HRk

Line of Business (LOB)ayvik—RU DR E
o LOBaAV R—ARUKE, A1VTYMIEHEDNT, REHOBREBLEZERLET

V2aL—2avERTTHE UTOREZTVET = | Properties
o UV AFEEE (Premium Written) Name Line Of Business

. . Type Line Of Business
= Exposure Written X Premium Rate

Component Derived

« IHRKR—T+w— (Exposure Written)

= Exposure Written Input X (1+Exposure Growth)

Name Input Value
« #2%# (Costs Associated with Written Business) Premlum ertten 0.00
Lo . Premium Earned 0.00
= Acquisition Costs + Operating Costs  Covte Aocated with Wirtven Buimess & 000
E‘E;{?:r‘:;;h‘r‘e“;’\;r‘iﬁ;m‘i ...................... 5

ZDAR—yHa—RTlE, IRAREEH (Premium Written) =Exposure Written&L T, Premium Rateld1 (T
THIVEDERTE) ELFET

FLLIEZA LT DLine of Business component : UsageZZ & <1=&LY,

Aon Group Japan Ltd. Am

Analytics 31 Empower Results®



Line of Businessa>ik—=HRk

LOBMDV vk
« LOB Out:
IHAR—Vr—ERARRH DA ERRERDIVR—RUIANELEY
» Exposure Growth:
HRSHIAVKR—RIEDLE, THVRAR—Or—DBMEBZERRHICEBSELENTEET
* Premium Rate:
HRSMAVR—FRUIEDRE, RN REERBIICESSELIENTEET

* EXxposure:

IHAR—r—DREHRDOAEHALET Line Of Business 1-
LOB Qut B

Exposure Growth B
Premium Rate B
Exposure
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AV TyRTOnNTF4~ANAS

= UTFOTANTAIZADLES
o Exposure Written Input = 14,000,000 = 14e6

o Operating Costs = 3,000,000

o Acquisition Costs = return 0.1 * sim.Me["Premium Written"]

Exposure Written Input 14,000,000
Premium Rate 100.00%
Acquisition Costs return 0.1 * sim.Me['Premium Written”]
Operating Costs | 3,000,000.00
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Indirect Expressions — XIS FHANAE

» JONRTADOANIZIE, LUTOIFEELAHYET

1. BUEZDEDEANTD
2. Excel7—97vomn5BT5
3. fOIAVEKR—RUERTONTAADAAEEFALEZY, BEEZE AV SREENFRIR (Indirect expression)

» [ZE] Excel7—0TvIhbSRY HI5E (Section 7TEFHLLAFRLET)
o Excel7—0Tv ISR HIHE, BIZHAHAANT AU
o ANTAHIEDTELTO/NTAN, RyT TP YITEEICKRREINET
o FE BEIIUIICARADNTLEWMEABINdTEAL O, BT ERICEILIZRRTZF T TEEET

immw 2

® Bind to Workbook..

® |Create Expression..

Revert to Default Value

rmuvart o W s
bt L=l R R als
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YZ&41)w41L, e Bind to Workbook... |ZZIRLET

-

Workbook | BasicInputs

Bind to Workbook - Start Interval

Range

BS_AcquisitionCosts Premium!/$B516

BS_AttritionalMean Losses/$8311
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Indirect Expressions — SEI£H AN HE

» OOV KR—RROTONTAADAAEEFALEZY, BE#E A=Y DRIEMNRIR (Indirect expression)
o SEIFLHEAXMNANTEE

o Acquisition Costs 7R/ T4 DHEIZHDT7AA( )ZE91)vILT, e Create or Edit Expression... 1Z:&RLET
o Expression Editorh:i 5 EAYET

e e kbt ‘, Expression Editor - Acquisition Costs
Premium Rate 100.00% . " "
.......... return 6.1 * sim.Me["pre"]
t  Acquisition Costs 0.00 ' i . . .
e ‘Premium CF' property (Cash Flow) |=!Initial Unpald Premium Pa};ment Schedule
Operating Costs 3,000,000.00 | @ Bind to Workbook... i
EC Premium CF
+| Patt: i s L ] ion... P
F Pattern inpu Create Expression = Premium Earned
+| Patt: tputs
# Pattern outpu Revert to Default Value =/ Premium EP
#] Prior Years ~ , f
Convert to Value =/ Premium PP
+| Miscellaneous .
= Premium Rate
= Premium Written
= Premium Written Pattern

o [BE] 7—0T vy S RIEZ bind " B#ZEFE->THERICEHHIELATHE (Section 7TEELSERBALET)

® |Bind to Workbook... ‘; Expression Editor - Acquisition Costs - 0O n

®  Create Expression..

> return 8.1*bind.Excel("BasicInputs", "BS Exposure)

Revert to Default Value

Convert to Value

Aon Group Japan Ltd. m
Analytics
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LossaViR—R b2 B AN

= LossaviR—RhE2DBHIL, lAttritional Losses)lLarge Losses]ERFIEEAET

Loss 'Hz

2
Attritional Losses H

B LOB In Losses Qut B =B LOBE In Losses OQut B
B Losses In Frequency B = Losses In Frequency B
Severity B Severity B

Acc Date B Acc Date B

UW Date » UW Date B

Timing Factor B Timing Factor Bx

ALAEB=

>

3
Large Losses -

B LOB In Losses Qut B ® LOB In Losses Qut @
B Losses In Frequency B B Losses In Frequency B
Severity B Severity B

Acc Date B Acc Date

UW Date » UW Date »

Timing Factor & Timing Factor B

AV ALAE B

= Attritional Losses

o —EHIMAIZEIT+S, ZLO/NMAEEDEET

Loss Type = Attritional
o BEHEIX REHM(TIAR—Iry—)XARLIVATRESNSGLDELET

Scale Severity = Adjusted by exposure

Aon Group Japan Ltd. Am
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AVIR—R MDD

2
Line Of Business ‘

» ReMetricaTlE, AV R—RUFREITOYRY TS 51ER __loeous

Premium Rate &

ér}‘yt_yjtuqzzﬁi_d- F.xposure.——-)

-

. U >7§{£9 -t)(\y't'_:) 75%3&%*7 ,:"/ Attritional Losses 2-
o DIIEFNERZERFLET BT
o EAMIZFXIERIOVYMSHEA, ERIDVS YR Cine Of Busioess

Premium Rate ®

MNARI(F==LHIsHY) s
> L OEEDIVIT BEH
= Attritional LosseslIZExposure DBEAEIEL TERLET R = e o BrCEET

(O» LOBIn Losses Out ®
o LOB M Exposure’/4 k& Attritional Losses M e T
LOB InV4ybEE)ILET :
|Line Of Business - SN |[Eopeities
o AVR—FUrRALTEYLITRIE, FEIOVTIE eparecoanwt | ooure
EOUILEEERSYIL 45OV bk T
o ° L — N Attriticnal Losses = LOB In
I\ I:I‘y 7 Li'd- f'/'Aﬂri'lional Losses 2‘ N OIS
| ;\--:LOBln LosiesOutB - \/’7"‘J|‘€97)!/7')‘77'd-%)&
. Losses In FrﬁL_JfTiy.‘ o ')_‘/90)%{@75"@%353—

AON
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RN HaAVR—FRk

= REBREE RIRMIIETRERLTCORZEMLET

o Attritional Loss Ratio (Severity) &, LogNormala i CETILLET

o Mean=0.41
o Standard Deviation = 0.04 /,,.--_—-_ N
v 7 -
[ | Attritional Losses H
. j(l:l?%.:(i %ﬂif‘ﬁr *EE;E*,E,%/:JI”Q[:EE‘ZLQE?— "&h:tﬂﬂlnl I-FUSSESDUt: C '."‘--'---'--i--'---'---'--i--'---'---‘---‘--'---'---‘--i,.'
. P requency B - - & o
SEUE'rIt_l,l'I-\\\ H . . . . . . . . . . . . . . . :
n Large loss Frequency = Poisson 3:: g:::: _ LogNormal Distribution - :
. Timing Factor® | B Generate Mumber | GetRandomMNumber B
o ERY
» Large loss Severity = Pareto ~ Large Losses ol
. B LOBIn Losses Outm | - - = .P - EE——— - =
.. - |® Losses In Frequency B~ = [ESSOIVEISIITDULHON
o Minimum = 500,000 = 5e5 : 5E-,,-9n'1;5r.\-h"- B Generate Mumber | GetRandomMumber B
: Acc Date B
. Pareto Distribution - E
- ' UW Date | - =
© Mﬁleum - 1986 . Timing Fac?:ﬂil - \':\I-Generate Mumber | GetRandomMumber »| =
ALAE® :
o Alpha=15 e

o Ballast=0

Aon Group Japan Ltd. Am
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LiR—T«q>F BariR—Rb

= Business EntityariR—R U hEBMLET

CDIAVKR—RUKE,

o RIERMPORFDFvy2T7O0—ZHET S
BREEZR-LET

o LOB&Loss AvR—RUbEHADESIZID
LET

o (PEYMETUVT DBICIEEELEZEIZR
=LE9)

» Profit Loss Reportera>sR—=> kEBusiness
Entityb vy b TRULLNET , COIAVR—RUE
&,

o 187 (profit & loss) [IZBA AEEEZEHLFET

o Business Entity Ml Financial Reporting1*/
TR OSEET

Aon Group Japan Ltd.
Analytics

N RN AN AN EEE AR AR ERE AR ANEEEEEEEAEENEEEEREEEEEEEEEEEEEEEEE
N
1 4
Line Of Business H Business Entity H
LOB Out » B Transactions Consolidation B
Exposure Growth B Financial Reporting )

Attritional Losses -
~ B LOB In
B Losses In

Large Losses

B LOB In

B Losses In

Premium Rate B

H Intra-Year Investments B
Exposure B —. =
). o

Longer Term Investments B

____ ! Profit Loss Reporter - :
2 g {_® Business Entity In .

Losses Qut B
Frequency B
Severity B~
AccDate B - =
UW Date »
Timing Factor B
ALAE B

LogNormal Distribution n

"~ B Generate Number | GetRandomNumber B

Losses Out B

Frequency B .

Severity Bl = Poisson Distribution -

Acc Date B "~ Generate Number | GetRandomNumber B
UW Date » P -
Pareto Distribution
Timing Factor @ -

ALAE B " B Generate Mumber  GetRandomMNumber

AON
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URalb—3arvMEIT

= UEal—avICEREKDITT2EBEHYFET:

o RunTrial(FWL\Y—2DF L= 4420) (%, 1[H
FFIrEEL T2 aL—avEETLET . ET
IWHEROISI—FIvID=OITTHRNET

o Run(fEND~Y—2)T, EFEDEBDISATILT
VEal—LavEERTLEY

= U2al—iavERTLET
o RunTrial#ETLET, ETILNEREICEET S

ZEEERLET (BEEA TIZIScenario run
complete I T RSN NIEOK) ,

| Scenario run complete

o Output 7ANTAIZIHERENRTREINET

Prior Years Underwriting Year
Prior Years Unexpired Exposure
o RIZ, ZI3aL—av (5000517 L) %E Zoums

EITLET

Aon Group Japan Ltd.
Analytics

Stop m&x ii& l L ﬁ .]:&:J

Ru Run
= Cancel All Tral

—l-

[(2al—ParnisR]

B Properties
Name | Line Of Business

Type Line Of Business

Component Derived

ORI LNEREL
Name

Premium EP

Premium PP

Premium Rate

Premium Written Pattern

Prior Years Exposure EP

Acquisition Costs CF

Run

'
#
i

Sampling  Simulation

Batch | Manager Options

Simulation i

Trials 100 .
Intervals 1 .
Debug Trial .

Costs Associated with Written Business  u

Exposure Written

Operating Costs CF

= C
Input Value Sampling Interval 1
-[Empty) -(Empty)
-(Empty) ~(Empty)
100.00% 100.00%
-(Empty) ~(Empty)
-[Empty) -(Empty)
0 0
0 0
1 1
gesssssssssssssssssnanannnnnn O utput
(Empty) E=(Total=1,400,000.00).... .
0.00 4,400,000.0C Propertles
0 14,000,000
= (Empty) E=(Total=3,000,000.00),... lm
VaiwssdsssssssEEssEEEEEEEEES i’-‘i’-"hili’l"iw‘.
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ab—avEERB ol Ty g )

\'l
11

VERalb—LaviEREY LTI THILT, MEHEZELR T 4L, EROITAFREICLRYET
o FifE (Mean), #Z#4{RZ (Standard Deviation), 73—t 4 JL (Percentiles), etc.
= BREFLLZVRY, E0TaNnNTaE39 0TI 53hEEA

o ShIE, AERUNEHSINDHILEEHST=HTY

o YTV JTRTOANTADEREROTE, T7MILPA X032l —2a v ORITHENMEAET
= WMDY LTITDFTav NEIRTEEY
o Sample byTI&,

> [Simulation] T, EXMGREHEDAHZRELES

> ITriall T, FFSAT7 IV DEZRRHELET

> [MessagelT, HAVvtE—DEFRELET
o TrialTIZ,

> lLast]T, EFIIT7IILDOREDELZLHRLET

> TEveryl T, $RTODAA—/N\ILDEFTEHRLET

Aon Group Japan Ltd. Am
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Trial&Interval D L=

= [Trialj&ld, Wh I3 1a0Z#k5IEMTY
o TrialBHZE T IIEBRIFUIKRLTOEFET (B, U2alb—LaVFRIFIBAFET)

n T4 B—/NJLEIX, TrialD P OIEGERERLET
o ETIDEEIZEST, NAUE—/NIVINEBEIAE RIMNR) ERITTENIEDYFES
o MAUVA—NIL=1F 1£EFTBHT7—ANZWNTTH, FIZIEN112—/\L=1mFH | LBETNIL, T122—
V=4 1R ETHETILEMIDS AL —2 3V EFTHITEITHYET

= {5l “A42BR—/NJL =4" “Trial = 10,000" D22 L —2aV DEEE

Interval 1 Interval 2 Interval 3 Interval 4
Trial 1

Trial 2

Trial 10,000

Aon Group Japan Ltd. Am
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Trial&Interval D%

Trial = 3, Interval = 3D 2alL—3> DA FA—D

By Interval
(3x3=9D0DEEHTIL)

Simulation Starts —————

Trial 1 Interval 1 T intervai2 /' Interval 3 !
/|
Trial 2 Interval 1 Interval 2 Interval 3 By trial

BDODEEYVTIL)

Interval 1 Interval 2 Interval 3

Simulation ends

BRSATILI LIS, TRTOTANTLDIEIE
MEREICY VSN S

Aon Group Japan Ltd. Aw
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DAl —aviERDIHUT)UT )

Profit Loss Reporter T, §XTHDTRA/NT4DY
DIV TEFTVET

o Sample byZ[TrialJICERELET

o IntervalZlEvery JIZERELET (TRTD
Interval DEA EEEFERINFET)

o BEOTO/NT+ZEEZERLT, Sampling
Options Z—ETHTE T HDIEMNTEET

o ISampling/d~yH—%9)y L T—$ELT
RETHELTEFET

= DI 2alb—2avEERITLET

Aon Group Japan Ltd.
Analytics

EJ Properties
MName Profit Loss Reporter

Type Profit Loss Reporter

Component Derived

Sample by | Trial |V | Interval | Every |V |2

Name Input Value
4 [nput
Dividend Rate
Initial Retained Profit
Tax Rate
4 Qutput
Adjustment Premium
Annual Cash Flow
Base RI Premium Earned
Commissions On Inward Business
Commissions On Cutward Business
Defaults Incurred on Inwards Debtors
Defaults Incurred on Outwards Debtors
Dividend Paid

T armme el s A T ol

44

0.00%
0.00
0.00%

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

(aWaral:ly

: Trial
£ Trial

£ Trial

Trial
Trial
Trial
Trial
: Trial
£ Trial
£ Trial

£ Trial

PR EERE R R R R ER R R RN R R RRRRARRRARRRURRRERRE RN RRRRRRRRRRRR T ARNE |
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)Ly R

= DEal—2avhRTIEE, RETAIHRTO—F—IT)FILbyrAERENET

. UPLMEIREE T LIS BE, LTI LETANTFAORB AR RSNES

© Study Explorer
BB X x
~ MODELS

» = 1 Gross LOB

VWIOR KRS
WORKBOOKS

) ILyb

1 Gross LOB

MACROS

WORKFLOWS

Aon Group Japan Ltd.
Analytics

saiuadold pajdwes o

saipadolg Aay

apaeny A

a1 X

Key Component

/Profit Loss Reporter
/Profit Loss Reporter
/Profit Loss Reporter
/Profit Loss Reporter
/Profit Loss Reporter
/Profit Loss Reporter
/Profit Loss Reporter
/Profit Loss Reporter
/Profit Loss Reporter

/Profit Loss Reporter

Property

Gross Premium Earned
Gross Losses Incurred
Gross Expenses

Gross Undenwn g

Base RI Premil ﬂ?/j”:/ﬁl,f:

Sampled By Interval Data Type

Trial

Trial

Trial

Teinl

Adjustment Pr 7O|:| Y} \07__’(

Reinstatement

Total RI Premium Earned

Recoveries Incurred

Caommissions On Inward Business

Trial

Trial

Trial

Every
Every
Every
Every
Every
Every
Every
Every
Every

Every

Double

Double

Double

Double

Double

Double

Double

Double

Double

Double

AON
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)Lkt vk — Key Summary

= [Key Summary |IZ7 AT DYV T IIMEQERF T ELZEH T HHEETT
= JO/NT4—R/3% )L BNet Underwriting Resultz:#1RL, Key Property® 742 (2 )&9)vILET
o Key Property (2 ) AEBIRENI-CEERERLET

= UEalb—2avERIL, UYL Y1 Gross LOBIZSF T LYy ILTRE, 1V 3—J1—ADETFIZHEHET
Mi5Key PropertiesZERLET (B LLIE, ReMetricaf »A—TT—RAD T HIZH B2 Key Summary | 2T %E1R)
o Net Underwriting ResultD &x/IMiE, = K{E, HifFHE, BEEREGEDEXRFEENTRRIND
o Percentileld99.5%(ZRE SN TULVSAY, PercentileD A NEZEZBHZELTES

B Properties [l & 16rossLoB x
...............

Name | Profit Loss Reporter 1 Gross LOB Interval |1 VE Percentile 1 | 99.5000% Percentile 2 | 0.5000% Show PDF
v

----------------
Component Property A | Min Max Mean Std Dev 99.5000% 0.5000% PDF

¥ /Profit Loss Reporter Net Underwriting R... -17.618,444.17 5,561,099.37 2,604,538.78 2,071,806.37 5,030,323.78 -8,646,826.73

Type

(s

sotpadold pajdwes y

¥ Ql

Input Value Sampling
Net Combined Ratio 0.00% Trial
Net Expense Ratio 0.00% Trial
Net Expenses 0.00 Trial ’ ] Ke}; SLJ mma ry
Net Loss Ratio 0.00% Trial
T 000 |Trial 1Gross LOB Interval |1 ¥ | Percentile 1 | 99.5000% Percentile 2 | 0.5000%
Net Premium Earned 0.00 Trial Component Property Min Max Me,
Net Reinsurance Benefit 0.00 Trial N JProfit Loss Reporter e T -17,619,44417 5,561,000.37 261
Net Underwriting Result 0.00 Trial
Operating Profit 0.00 Trial
Pre Tax Profit 0.00 Trial

---------------

AON
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Datagrid (7—%42% 1) R 8E

= Datagridl&/NA—U 3 7T THZISEBMENTI=EEET, YTV I L-EAADEFA 23— —A L THBIZHE

HIEMTEET

= RARATAIHYRTA—F—MAdd a new itemD AV TH o hibNew Datagridz:EIRT S EFT=ITER SN ET
= Add/Edit.. ZERT DL, RyT7YTEHENHET, YTV T LETAaNT1O—ENRITIINFET

= BAELZWITANTAEBIRTEF T ERBEIRTHELARETT
o CZZTI&E, Net Underwriting ResultZZ#RL T, Confirm SelectionZ%')v99 %

» Trial&, IntervalBDERFRTTHENTEET
s DAL ERITTEED YU TIILEHBE T A2 EEAEETT (45l : Value < 1,000,000, 0 ~1,000,000)

----------

----------

New Workbook 5§

{ Import Workbook

&7

™= New Datagrid
New Macro al

2= New Workflow

— =

Aon Group Japan Ltd.
Analytics

>

“~ Root/

“~ Root/

() 1GrossLOB m

<

|aued pubeieq

: Add/Edit. 3

-----------

Selected Properties (1)

Property Component Result
?E'hé't'dﬁ&éﬁ&ﬁfiﬁé'ﬁés'uﬁf .‘[Pmﬁt Loss Reporter 1 Gross LOB
~  Filter By

Property: Net Underwriting Result

Value | Percentile

@ Range

0.00%

[f———

33.32%

47

Property
Component
Submodel
Result Set
Sampled by

Interval

Trial

4=

E = R = o R B o o B o

Net Undenwr...
Profit Loss R...

/
1 Gross LOB
Trial

1

Value
3,603,800.01
-165,394.03
3,361,288.87
4,435,819.02
4,692,086.54
3,341,066.16
-1,340415.31
2,244,123.60
4,447,034.37
-1,890,019.22

A Ar ann e
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Results Workbook & Workbook Wizard

» USalL—iaViERET—UTVITRIRSEDIZE,
0 ARBTAITHATA—F5—MAd a new itemDKFAYTEH HhisNew WorkbookZE ERLET
o RATAIT7AILRNIZEBMENT=T7—9Tvo%EEE, Workbook Wizard ZFULVET

= Root/ Results %

< Hw» ¥ < Result Set
=
Home Study Explorer * 0 ‘ Root / Results * | g 1 Gross LOB -
L1 a
a 3
- |,. % - % I.-D x : ) I EG =RM. MEEI’H:BS]. $A$3,$AE 1} ; Select Sampled Properties 1 selected
= e :
F s T=a
New - Madels : -D;r: A B C Component Property 4 Sampling
v { 1 Gross LOB E gi 1 1 Gross LOB .. Reporter  Adjustment Premium Trial, Every
[ _ New Model F = Workbooks E %E 2 .. Reporter  Base RI Premium Earned Trial, Every
j New Workbook ; Results E gi 3 Profit Loss REpDr‘tE-r .. Reporter  Commissions On Inward B...  Trial, Every
. : ) = .. Reporter Commissions On Qutward... Tral, Every
" Datagrids H=- ]
ey ... Reparter  Gross Expenses Trial, Every
i aun
“ Results 5 Premium : :
— .. Reporter  Gross Premium Earned Trial, Every
A 1 Gross LOB § |Gross Premium Earned  |=RM. Mean(B$1 $A53,5A6,1) - Reporter et xpenses oty
.. Reporter  Net Premium Earned Trial, Eve
7 Base Rl Premium Earned o ry
Study Explorer - 2 Reinstatement Premiumm - ... Reporter  Reinstztement Premium Trial, Every
% . % i x [L 0 A.djuStmEnt Premium .. Reporter  Reinsurance Expenses Trial, Every
" ... Reporter  Total RI Premium Earned Trial, Every
= New Model 10 Total Rl Premium Earned
& New Workbook 11 MNet Premium Earned 14,000,000 Gt Ererats
M. -
osg) Import Workbook... 12 =an
-‘ Mew Datagrid Interval 1 M
O O
TJONT1%%
o o
O —&~N—XFh
[C] Show Preview IEI

Aon Group Japan Ltd. Am
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DIal—lavERERTRIESReMetricaBd i

Results
= ReMetrica BI% (TRM. I TIAE BB (&, UHILbEvRTULy 2700 .
L,-C L \ i -d- % Select Sampled Properties 1 selected
) Q
a

o ANEEEATIIaL—avELEETE, HBRIZEEM Component Property s | sampling

/Profit Loss Reporter Adjustment Premium Trial, Every
':7“}707—_\\_ I\é | ] .ij_ /Profit Loss Reporter Base RI Premium Earned Trial, Every
[Profit Loss Reporter Commissicns On Inward B... Tral, Every
[Profit Loss Reporter Commissicns On QOutward... Tral, Every

» Workbook WizardW A HEM#BILET

Yo7V LT ANT 4

Front Luss nepuner T rerrvEy

u _‘;—’{-COD ReMetnca Fﬂ%&'i, u-FOD g I&%ﬁﬁij— /Profit Loss Reporter MNet Premium Earned Trial, Every
/Profit Loss Reporter Reinstatement Premium Trial, Every I

—_ /Profit Loss Reporter Reinsurance Expenses Trial, Every

o :ET )l/% /Profit Loss Reporter Total RI Premium Earned Trial, Every

Function & Parameters

O :D#{)_*\/I\% Mean -
Interval 1 - Param eterS

O =
O 70 D / \T’f % E =RM.Mean("1 Gross LOB","/Profit Loss Reporter”,"Gross Premium Earned”, 1)z

Show Preview %

Aon Group Japan Ltd. Am

Analytics
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T ILT IR —hEAR—

FLTYRalb—2aviaRa R

» ZCTIE, Y2alb—

AViERERA-OIZ, LiR—

FRDY—rEAR—

FLET

» RBTAITHRTA—5—MDWORKBOOKSZEHY!)wIL . Import WorkbookZ:E#R L T. IResults all models.xlsx

EAVUR—MFET

o0 RATFTAIHRTO—5— T, /1iR—

+ H v

(2 copy
New Paste
= X Delet
= New Model

1 New Workbook
E Import Workbook

fENTF=T7AIEZTILI)vIL, ERFHEELET

Study Explorer -

B BE@EX
4 gy Models

= 1 Gross LOB
4 = Workbooks

EI Results

Study Explorer
% ¥ ==]h=

Mew Model

A mn A

Aon Group Japan Ltd.
Analytics

-

Mew Workbook
Import Workbook...

Mew Datagrid

i}

El Results all models
" Datagrids
f Results
AP 1 Gross LOB

W

PIEZIA, HOOGHIOM

| = Root / | Results | * 1 Gross LOB | Results all m
G31 -
B C

1 Result set name = 1 Gross LOB
2 Profif Loss Reporte

3 Premium

4 Gross Premium Earmed 14,000,000
5 Base Rl Premium Earmed -
& Reinstatement Premium -
7 Total Rl Premium Earned -
g Met Premium Earned 14,000,000
5 Expenses and Commission

10 Gross Expenses 4,400,000
11 Reinsurance Expenses -
12 MNet Expenses 4 400,000

-
£

|l necae and Nafanlte

50
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Edit In Excel

» EditIn Excelld, R4 EDHRELZ T HIEE CTERICIIBET

O ReMetrica@%'E‘, EXC€|®*§‘$§E§7)HZ§EFEEI’E‘E Workbook Tools
- T—OTvoEREET fresees,
\ename . - v at a7 B X T T Fowm : m—
o *AZa—s\— Data > Editing > Edit In Excel elete e = A A g 9 = E i :
X B 7 U a D - B v A~ o Insert Delete E){porthdit Ini
o Excelh’irs MY, T—oT v b iRETHE = | T i
Font Number Cells Excel

» J—9TYO 94 —KRIEZFDFEFEFRTEET
o *A=a—/\— ReMetrica > ReMetrica V7 > Workbook Wizard

Waorkbook
Wizard

ReMletrica V7

» IE BHETFOEEENLZLV0, BFEE T IZReMetricalZRAE, IREL-ABARBINE A, BT IEE
(Ctrl+S) 5L IZL T =&Y

Microsoft Excel
h——-—_

I % Do you want to save the ges you made to ‘Results all
models_c2871.xlsm'?

Aon Group Japan Ltd. Am
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Section 4:QSETILD{ERL
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Quota Share Treaty

= JOXRETILIZHLT Quota Share Treaty (V4—43— 7 BRR)ZEBMLET
» 1 Gross LOBETILEYA—L, 2 QSELRTEEHLET

© Study Explorer ! S Explorer R
H—:"IJ_:EE.DXN -_I'&J_\Ixx
viopg Clene ‘ MODELS

I » = 1 Gross LOB I » = 1 Gross LOB
- - B =C20s

Aon Group Japan Ltd. Am
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Quota Share Treaty

» Reinsurance Manager & Quota Share 3 >R
—r hEEMLEYT

s YU EOHEBELET
o Reinsurance Manager BREIZAY, &REEH

EORDAYE—DEZRITELET

» BREEOEHZEIVR—RUMIAALET
o Cession = 30%
o Flat Commission = 10%

= L3L—LavERFLT, 70TV THE
ZHERLEYT

Aon Group Japan Ltd.
Analytics

dEmEEEEEENEEEEEEEEEE@ :
a 5
Reinsurance Manage‘ 4
B Linein1 Line put 1 ®

Reinsurance B

3
Business Entity

B Transactions

Line Of Business L R
| Profit Loss Reporter -
® Business Entity In

Consolidation B/ -

Financial Reporting B .
Intra-Year Investments B

Longer Term Investments ® | ~ ~

LOB Out &
Exposure Growth B
Premium Rate B
Exposure B 7-3. c

. I - ETI—y EEEEEEEEEEEEEEEEENEEE,
/"_ L] -

- 2% - - - R L L -2 QuotaShare - N
y o 0 ]

[ Attritional Losses H P P o o S B Losses In Reinsurer B | m -

. “~BLOBIn losses Qut®| - - - - . . . .. - Customise ®| g -
® LossesIn Frequency & enasmssmEsmEmEEmEEnE

5“”'—”'\\: LogNormal Distribution ]

Acc Date B | -
UWDate® | - - - | ®Generate Number | GetRandomMNumber @ - . -
Timing Factor B
e
; ED
Large Losses H
B LOBIn Losses Out®| - - -
»L I F [
2L ri‘l::;z,. \\_\ Poisson Distribution
Acc Date B @ Generate Number | GetRandomMNumber B
- LT 50 . Pareto Distribution L
Timing Factor B
ALAER ® Generate Number | GetRandomMumber ®| - - -
. . 1 " 4 " .
Line Of Business H Reinsurance Manageu Business Entity
LOB Qut - Line out 1 m)» {_m Transactions
Exposure Growth B Reinsurance @ 5
Premium Rate //
Exposure B — PN Li
-

/ 3 | Quota Share -
( Attritional Losses H — @ Losses In Reinsurer B
— B LOBIn Losses Out @ Customise B
B Losses In Frequency B
Severity B \\
Acc Date @ - q
UW Date B ™~ LogMormal Distribution -

\\ B Canarata Mumbar | CatDandambliombhar &

AON
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Excess of Loss Treaty

» TRO&SHIIERFTORXL) BRIREZETILLET

= 2QSETINEYO—L, SXLELRRIZEZEELET

= Quota Share O v R—R > FFRYRRE, XL Layer AV R—RUhE2DEMLET
= XL LayeravR—RUbD&RTE2xs2 | T4xsd1E) R—LLET

= Reinsurance Manager&XL LayerayiR—R U hDREE) VO TOHREET

i Reinsurance Man

4,000,000 xs 4,000,000
Rate on Line 8%

2nd Layer j B Line in 1 Line out 1 @

F{Einsumncel: W

(B

1st Layer -+ =@ LossesIn Reinsurer B
2,000,000 xs 2,000,000 R Customise B
Rate on Line 15% - - F
Axsd

- - = W Losses In Reinsurer @
2,000,000 ¥ THRE S| Customise B |
Aon Group JapanLtd.
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XL LayerariR—R b

= FRIZLF=A2T, XL Layer I2xs21DFO/STAIZAHALFET

B Properties

Name = 2xs2

Treaties >

Type XL Layer

2e6 4e6 Derived
2e6 4eb 5 - R Ee=Fee
IndiViduaI + Cat Sample by | None Interval
1 5% | 8% Name Input Value
Inrtial Unpaid PC uuu
RO L Initial Unpaid RI Costs Payment Schedule ..{Empty)
1 @ 100% Initial Unpaid RI Premium Payment Schedule | ..(Empty)
Loss Attachment 2,000,000.00
Loss Commission Rate 0.00%
Loss Limit 2,000,000.00
Loss Ratio at which to apply max commission 0.00%
Loss Ratio at which to apply min commission 0.00%
Loss Type contract applies to Indiv + Cat - 2 A
PC AP Multiplier 100.00%

Reinstatement Table

H R X2

AEEETY

Count |Rate

1 1

= Loss Type contract applied to7B/\T7«% Individual + CatlZE%E 3 5 &, Loss Typehdindividual&Catd A R (X

LTD#, BRIEVSBERSNET

o Section 3T, BEEELKAEZEDLoss TypeZFAttritional&Individual[ZEREL TLV=ZEZBLVHLTT S

100%

o CMIFHE, Loss TypeZAttritional b LT-BEBEICH L TITBERRTEASNELA

Aon Group Japan Ltd.
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Property View

Property Viewz {3 %&, RILAATDAVR—RUMADANRBRIITHAFET

= Property ViewZ{#ERAL T, XL Layer [4xs4 1D A>Ty TONTAIZANZETVNET
» RRATAIHRTA—5—5, SXLETILDEIZCHDKENES)vY LT, Property ViewaZ T ILY)vILET

o 2xS2DTINTA X T TIZANFHATY
o BICAABIZVDEDDALR—RU MBSO R—F U MNIOE —&R—AFTEET

2alb—Ya ERTL, BREREDELET

\"

© study Explorer

= ~ X

+ ™. 1Gross LOB
[Z | Property View

off Interface
» [ Components

W Result Filters

Aon Group Japan Ltd.
Analytics

42  sampleby | None | Simulation | Tria

XL Layer

Sampling

Loss Ratio at which to apply max commission 0.

Jhoss.Rate 2 which fo.Analy incempission,
E Loss Type contract applies to

PC AP Multiplier

PC Calculation Type

PC Custom Incurred Calc

PC Custom Paid Calc

PC Initial Accrued Fund

PC Initial Paid Fund

PC Payment Timing

PC Premium Multiplier

PC Rate

PC Reinstatements Multiplier

Interval Last Every  Value Format [@- =
2xs2 Axsd

/ /

Value (Last) Sampling Value (Last)
2,000,000.00 4,000,000.00
0.00% 0.00%
2,000,000.00 4,000,000.00
0.00% 0.00%

D Q00%.
Indiv + Cat Indiv + Cat
100.00% 100.00%

Prior Years Underwriting Year

Recovery Lag

-----------------------------------------------------------------------------------------------

.
------------------------------------------------------------------------------------------------
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XL net QS

» 3XLETILEYO—2L, 4 XLnet QSE)R—LLET
= QS H/N\—%, XLORIZEMLET

= 2 QSETILA S Reinsurance Manager & Quota Share MaAVR—R2bEaE—L, XLETILDHIIZERELET

Sal—iavEETLEYT

\'l

--------------------------------------------------

3 G - e————) - -
: Reinsurance Ma o _5|Rﬂinsuram:elhlla~ o

Line in 1 Line out 1 B

. Li t1
leineinl .neuu
i Reinsurance B

Reinsurance @

'Quota Share : . ( |2xs2
B Losses In Reinsurer ® = - - . = B LossesIn Reinsurer B
Customisc @ : - - - Customise B

B Losses In Reinsurer B
Customise B
Aon Group Japan Ltd.
Analytics 60
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ARNVEDF—F—

» UL —Ia IS—AEETBIET

J. [ Model Events | B Key Summary | B Simulation Output I ﬁﬁ Find

» ReMetrica ETILTIE, [FHROFNZIMO—ILT BT
OIZ, TARUMIEVSBEZZRALTOET
o ZLDANUKNIPriority (BSEIRGD) IABIETE A5
NTHY, CNITA>TAIRUENIBEBIZETESNET
o BT, AINVEMNEHIZEITINGED, T —5—%
Y317 TERTILENHYET i) Brsne

. Mogel E\'/ents T, Reinsurance Manager DARDF Mov:a """ Crr ] S e
— S —ZEELFET ;

i1/ Line Of Business Generate Premium 30 O
2/ Attritional Losses Generate Losses 55 [ @]
3 7/ Large Losses Generate Losses 55 [ o)
) f';':. _ "";'.' 4 insurance Manager Process 60 O
Reinsurance Manage Reinsurance Manager" is / Reitsurance Manager (1)  Process 650 O
BefO re Im tinein1 If'-r'E out 1 ® Lineinl HneouE TS iy 6 / Businesg Entity Consolidate 80 O
L Reinsurance _:;. Reinsurance @ 5
o ’ I e’ - AN N NN NN NN NN NNNNRANAANNNNNNRN AN NNNNNNNNANNNNNRERAREEERRREEEEEEEER
- - = Simulation Status P> Model Events /°' Key Summary [ Output
T P Yo
Reinsurance Manage” - Reinsurance ManageH
After e tin=in 1 Line put 1 ® —— B Linein 1 Line out 1 B/~
- Reinsurance B _:-, Reinsurance B |
Aon Group Japan Ltd. Am
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BEHEREFFBRETIL (Submodel)

» ZOBDRKREBZEMLET

* Newmodel 2fERLET Ty
o 5 Submodels EBDITET % o
» Y N N ° B Clone
» ETILAIZ, SXLETILDTRTHDERERZIE s X o
—&R—ZILES
o Line of Business & BS &Rr—LLET S w—

» SubmodelZ{ERT 5=, BUITRTDIERE oiosn [ tesssous

FHEIRL, HY)YIMSIGrouplZRIRLET s
o GroupZBuilding Structure E&3IFEY ST

» ZCTIE, 3SODEEFITHEWET
1) Input T—9TVOIT AT ISEFET
2) ZOHDOREEEZERLET

3) ZONRIREEDHEREIJIIL—T 10 P&L &L
THELET

Aon Group Japan Ltd.
Analytics

View  Cirl+M

B Generate Number | GetRandomNumber B

| ® Generate Number | GetRandomNumber B

Pareto Distribution

| ® Generate Number | GetRandomNumber B

Building Structure

AON
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Excel Workbook & 0)E

» ReMetricaTIlL, ETILD A>T vb%E Excel workbook [Z) O TEET
o ZCZTIX, LOB ¢ HEESHAVR—RbDTONTAIZHLTITHWET

= [Basiclnputs.xls J&#4>iR—rLET

o WORKBOOKS#%#H#Z)woL, Import Workbookh oA > R—bk
= JONRTA/8RIILDValueDEDERIZH A RWNT A ( )EFH5)yoL, T Bind to Workbook... 1% ERLET

» SEAEDEIIBEILIZBEICSBNILEILEHILETS20, VITIEEIL OB MESRERT HILETEEFEA
o FMDHRHYIZ, Named Ranges(LILDEZRINDER)FANET
o TNIZEST, LILABEL-EETERBNREISHEWNKSITHRYET

= Building Structure M 70737 «%, named ranges [CYISEE T,

Bind to Workbook - Exposure Written Input

-

Workbook | Basiclnputs

Range | BS_Exposure

Create Binding

Aon Group Japan Ltd.
Analytics

FE XV TRV WV
Start Interva

MNumbker of Intervals 939

Premium Rate 100.00%

Acguisitich Costs ||'etur" 0.1%sim.Me.PremiumWritten | L]

64
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Excel Workbook & 0)E

= & FA#R : Excel workbook M oS B LIZ{EICETEZ MA=LMEE (X, Expression EditorMn{T%VET

o Acquisition Costs®0.1%Bind¥ 31585 E AT
= Acquisition Costs®T ® Edit Expression... |Z:&RLET

= Expression Editor £ T, 0.1%Z&hind.Excel(“Basiclnputs”, “BS_AcquisitionCosts”) [CZEZAFT

. Expression Editor - Acquisition Costs .

ketur‘n bind.Excel("BasicInputs”™, "BS AcquisitionCosts™) *sim.Me.Premiumkiritten

Premium Rate 100.00%
P L L L b i L DR T A e LLRLAR L
3 Acquisition Costs return 0.1 *sim.Me.FremiumWritten = Acquisition Costs return bind.Excel{"Basicinputs”, "BS_AcquisitionCosts™) *sim.Me.PremiumWritten 1
et ot 300000000 ® = SLRCLLLECE LI R EP LT e LT

Aon Group Japan Ltd. Am
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[Find and Replace I##8eZ FALVTA hZx —HE#

» HIJEFILFIE—LET
o Home Contents
o ZMHDMLOB % HC &) r—L

1. Home > Find and Replace

o BRFMITBS EAN
o Look in “Current Submodel”%EiR
o TFind1ZERLET

Find what

Look in

* | Current Model .

5 Submaodels
Options

[ ] Match case
[] Match whole word

Aon Group Japan Ltd.

Analytics

W

Find

Type

Any

. Building Structure

- Home Contents

2. REHEREHIDBS FHC IT—iFLEH

& Find Results

> | e s

H B EEEEHBB@A

=

1

m

J N EKEEREREOOO

BS_

Maodel

5 Submodels
5 Submodels
5 Submodels
5 Submodels
5 Submodels
5 Submodels
5 Submodels
5 Submodels
5 Submadels

o Replacef@IZHC_&EA A

o EELI=LWEBZER

o Replace |ZFERLET

Find
Component or Filter

/Building Structure/Pareto Distribution
/Building Structure/Pareto Distribution
/Building Structure/Poisson Distribution
/Home Contents/HC

/Home Contents/HC

/Home Contents/LogNormal Distribution
/Home Contents/LogNormal Distribution
/Home Contents/Pareto Distribution

/Home Contents/Pareto Distribution

16 hits in 16 items

Property
Maximum
Alpha

Mean

Exposure Written Input

Operating Costs

Mean

Standard Deviation

Minimum

Maximum

66

[ HC

Passmanms"

M
M
Match Type

Spreadsheet Binding Range
Spreadsheet Binding Range
Spreadsheet Binding Range
Spreadsheet Binding Range
Spreadsheet Binding Range
Spreadsheet Binding Range
Spreadsheet Binding Range
Spreadsheet Binding Range
Spreadsheet Binding Range

- :

Hits  Match Value

1
1
1
1
1
1
1
1
1

BS_LargeMax
BS_LargeAlpha
BS_LargeFrequen...
BS_Exposure
BS_OperatingCo...
BS_AttritionalMe...
BS_AttritionalSD
BS_LargeMin
BS_LargeMax

AON
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Excel Workbook &0 EHE

= Excel EDYIFEHRLFET

CIRP ] ) I

5 le b I A
2P PN Read Binding |

éName BS

Type Line Of Business

Read Binding X ~

MName Value -
Premium Written 14 000,000.00

Premium Earned 14,000,000.00

Costs Associated with Wriften Business 4.400,000.00

Exposure Written 14,000,000

Start Interval 1

MNumber of Intervals fe=le] ] =

Exposure Written Input | [BasicIn puts]BS_Exposurel ® o Interval —
Premium Rate 100.00%

Acquisition Costs |returr bind.Excel{"Basicinpuis”, "BS_AcquisitionCosts”) *sim.Me.PremiumWritten | -

Operating Costs |

[BasicInputs]BS_Operational Ccstsl o USINESS

Aon Group Japan Ltd.
Analytics

Name

Premium Written

Exposure Written
Premium Rate
Acquisition Costs
Operating Costs

Value
14,000,000.00
14,000,000.00
4.400,000.00
14,000,000
1
999
14,000,000 ®

100.00%

return kind.Excel{"Basiclnputs”, "BS_AcquisitionCosts™) *sim.Me.PremiumWritten | @

3,000,000.00| ®
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Data Debugté#E

= V6 TI&DiagnosticstaENHYELT=M, VI TIZEFNAHEILL, Data Debugtéael=#iYELT-
o FFETLYBRPLT HFLOT LV
= {5l : Acquisition CostsICIELLEFNFTARAENTNEIMNESINERLIZLMES

o BSOOaAVHKR—RULEGEIYILT, Toggle Watchz ZBIR (AU ZFDIAVR—RUbDA LIZRREN
F9)

INSATILEZIFRST

Open Watch##EiRL, Avt—IEa1—% &K=

Properties at End%%')v2 LT, Acquisition Costs D {E ZHE:R
0.1*Exposure WrittenZE M T, 1400,000 (14e5) (27> TWNA M ESHIFERR

N N

o O O O

i Ctrl+G <! Filter By Line Of Busi /Building Structure/BS
S EEEEE NN NN EEEEEEEEEEEEN = Tal: 3l -1 : 2016/07/ 285 ew
i Toggle Watch = . #f, Un_ ﬂt{h iq'“. E Only display the following: Trial: 5 « Interval: |1 - > & Updated: 2016/07/15 21:28:58  [] Freeze View
NpEEsssEEEEEssEmEEsEEEEme" b- | el - L; " =1 T Properties at Start
- E, r
%5 Open Message Vi Ctrl+M W L) = =
. Y 4 j “»1.Generate Premium (Event
Cut Ctrl+X . t-' Dp en Watch ’_E_" [C] Message Fields 4 | Properties at End
= = ~ .
Tl:lggag. SR, . @ [C]changed Message Fields Start Interval 1
Watch #9 Close All Watch Views Number of Intervals 99
. . [ Changed Properties gannnn A ol ——————————— 12000000 s nmnan h
g P
D 13 g nostics H Acquisition Costs 1400000 1
[] Contain Expressions NN NN NN NN NN NN NS NN NN SN EEEEEENEEEEEEEEEEEE -
Operating Costs 3000000
LOB Qut® | [T contzin Bindings Apply Growth In First Year Yes
Exposure Growth B . ] N
e ———— [ ey Properties Exposure EP -[Empty
Exposure B = Premium Written Pattern (Fanty

Aon Group Japan Ltd.
Analytics
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Output SocketZx LN -RIZFEEH DS

» BSEHC LDOHREHELET

= Qutput Socket AV R—R U hE, BSHYHTETILIND Business Entity 3>7R—+ > k® Consolidation /4y~
VOLEYT

o Output Socket #:EMT d&, HTETILIZTINT YNy N BEIMISEMEINET

. Business Entity - Sk FromB* N —
— B Transactions Consolidation B ———————| B Output . E BUIldlng Str:.l'].{.:!];'l.rﬁ........-..

Financial Reporting B~ - fesssnassssss anat . From B5 B 1

Intra-Year Investments® |- % - - - - - - - -
Longer Term Investments® - ' -~ -~ -~~~ = - =

................ ’./(". o o o o o o o o
» FEHROEEE HCOYTETILTHITLEVET

= WFHDHYTETILAT Business Entity & Profit Loss Reporter £ &$HTIAE—L, IL—FDEBIZR—XML
T, UTFORIITIVILET

. .. LB 1My - - - 3
Building Structure . . = Business Entity H .. . Profit Loss Reporter -
From BS B : B Transactions Consolidation® | - - . ® Business Entity In E
............... . Financial Reporting >~ - - - - - - - - - . . . . . . =
................ E Intra-Year Investments ® | - - - - - - - - oo E

i Lenger Term Investments®»| - - -~ - -~ -~ -~ -~ -~ =~
Home Contents | .  / 1 oo e
From HC B ==""- . . & . . . . . . . ..o e

-----------------------------------------------------------------------------------------

Aon Group Japan Ltd. Am
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HIJETILAHDIEE DReMetricaBI D 5144

= JL—b® Profit Loss Reporter TlE, 2TV DREMNT TIZHSNTLNET
o AVIR—RUbZEOAE—&R—XLTBE, HUTIVTOANEDNKRELZDEFFaAE—SNFET

» UZaL—3a EFEEFTL, D90 vOTHREEIELEY
» BIJETILRHIZOVR—R UMD HDIEE, ReMetricaf D51 8ITILL TFDLSIZHYFET
o =RM2.Mean(“ETILE" “HTETILLZ/AVKR—FUEE” “TOINTAR” A E—I\)L)

=RM.Mean(G51,G52&"Profit Loss Reporter”,5B4,1)

A B C D E F €] H |

1 Result sef name --= 1 Gross LOB 205 JXL 4 XL net QS 5 Submodels 5 Submodels 5 Submodels
2 Profit Loss Reporter Building Structure! Home Contents/

3 Premium

4 IGr-::uss Premium Eamed 1 14,000,000 14,000,000 14,000,000 14 =AM Mean(G$1,G52&"Profit Loss Reporter” $84,1) 000,000
5 Base Rl Premium Eamed - 4,200,000 620,000 4 820,000 620,000 620,000 1,240,000
6 Reinstatement Premium - - 27,099 14,910 26,159 31,144 7,303
7 Total Rl Premium Eamed - 4,200,000 647,099 4 834 910 646,159 651,144 1,297,203
8 Met Premium Earned 14,000,000 5 &00.000 13,352 901 9 165,090 13,353, 841 15,346 856 28 702 697

Aon Group Japan Ltd. Am
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O D FE R

» R, THEEIZETIVICHEAAHFET
o BEIEE (Attritional loss) DARL AN IZEEH B THEALTLWSEDELET

o 5 Submodels T J)LEZ~B—>L, 6 Correlation EYR—LLZET
» Standard Correlation A R—R2hEEML, LTOREEZTLET

= Matrix of Coefficients®...(Empty)Z2 T ILD)v YL, RyT 7T DshdDinsert Row( [Z )&2E Vv ILES
o Matrix Size : 2
o Correlation : 0.5

L-mmmmmﬂm‘rrl’m‘l lllllllllllllllllllllllllll l"
Name Input Value .

Dependency Mode By Link -0 -
4 Unclassified

Matrix of Cpeﬁicienls (0.5)

Carrelation Matrix / @

HR[X2Z[EL[EBE[0] | o :

1 ogMormal Distribution

4 oghormal Distribution 05 13
F | ;

Total number of rows in table is 2. Displaying rows 1-2 Operation Complete

Aon Group Japan Ltd. Am
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INMIN—=1)2 Y

= N\AN—=1)>7 (Hyperlink) [, ETILNDELZLERIZHDSF-DDaV

R—R & DT HDIZHNET ‘LogNormal Distribution 8
~¥® Generate Mumber GetRandog‘.:_.m?:...‘.‘.’. ........
= 1)U LtzbhavR—3 2k (Building Structure¥ JETILIZAS TS —>  ie.ceibecikientes

LogNormal Distributiona>R—R M) D7 O TvbI oy (Aye—S%H/
I EH)voL, [Start Hyperlink From Here 12 #RLES
Standard Correlation -

= U ¥% (Standard Correlationa>R—R k) DA Ty Uiryb (hyt— > Aeememetmer
#Z2(THAA)EH2')voL, TComplete Hyperlink To Here J&:&3IRLE T ) Start Hyperlink from Here

AR ARETEBE BETAOURERShES e e
» [E.LE, Home Contentsﬂ'j‘%?)bd)ji%/\'f/\"—'J.‘/O%_'—}Jm- : :

ber B (1) i -
- BRTAAVEIUSIL, UL HRISEYUAENAESARERLET TR

- -+ |Properties
ther i@@ Socket Name

""" GetRandomMumber

: Connection Order R

o KEIDARIFAYE—DHRNS
| [ W & rerer——— : HATIELL, EQaR—Rk
er® - - . - |} /Standard Correlation - Generate Number DEDTOINTAIZDEA>TLY
m ANERKILTVET,
Y I
Aon Group Japan Ltd. m
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CatAX

ZDETILTIL, Cat ORFEML, ZNIZEHES XL AN—HEBMLET
6 Correlation®TI)LEZo0O—2L, 7 Catt Y R—LLET

B8990 b5 Group 1 Z:#IRLET
o COYTETIECatt&ftITET

TROELSCAVR—RUEERELYVILEE, $XTOIVR—RUMERL,

: Reinsurance Ma

-|/B Line in 1

Lineout1l® - -
Reinsurance B

_ Cat Event  CatBS o
Event Out B B Event In Loss Out B | - .
Get Event Count B r - Correlation B | -
Correlation B % =/ .
Accident Date®  \|[CatHC e’ = = 7 |
............... B Event In Loss Out®| - - - - - q
............... currfﬂﬂtlﬂn . . . . . . . .

Reinsurer B \
Customise B

Aon Group Japan Ltd.
Analytics
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Reinsurance Manager M%7

= 2FBHII®IET AL, Reinsurance Managerg hRAY A XLET
o Number of Business LinesZ2[Z8¥FLET

Recoveries 0.00
Reinsurance Manager I - )
29 Total Rl Premium Earned 0.00

B Linein 1 Line out 1 B

B Linein 2 Line out 2 B 0.00
Rei »
....... S LT ...
.
"""""" MNumber Of Business Lines H 2 E
-----------------------------
,,,,,,,,,,,, Premium Presented to RI Met of prior m... =

. 40 . 12
. CatBS H - Reinsurance Manageu

~ B Event In Loss Out B B Line in 1 Line out 1 »
c Correlation ®| - (® Line in 2 Line out 2 ®
------------- Reinsurance B —
. g f
| CatHC -
' ® Event In LossOutm. - - . . . . . . . . . .

o Base RI Premium Split T, & #%21)w- LT, LineZ2D(Z#E+L
BRIEFZE 0.5 05 ITRTALIBRELET

o Accumulation KeyZ Cat Scenario ID (if Cat) ELET
« RCCat/RUMDLREELI-ORDIEEHRELET

Aon Group Japan Ltd.
Analytics

""" Base Rl Premium... § .(Empty)
(I EL: ;;c;;n.i;éll;flelr;ﬁ-.--. ] Base RI Premium Split
Recovery Split ~(Emp [g] | m | X | = __} . n [
Customise Recov.. | MF===F A =
Reinstatement Pr... ..[Em
Customise Reinst... H
AP Split ~[Emp

Accumulation Key ECat Scenari., =

Customn Accumul... |Mene

Keep Different U... ECat Scenario ID (if Catk

Earliest Prior year... fsrpyeesssseemeanens?
Eand TN (if Present)

AON
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Event Loss Table®D A > R—k

= Cat EventarR—x M Z frequency UK.csvEAVR—hLET
o Event Frequency Datax% 7 J)L%')v- LT, Import FileDF7Aa>%5)voL, csvT—2% A iRk—hLET

o Assign Headers to Data —> OK
o Save and CloseD7A1a>v&9)voL, REFELTHALEY

e
Event Qut®

Get Event Count B ,
Carrelation B |
Accident Date B |

: Cat Event

Aon Group Japan Ltd.
Analytics

—

Mame Cat Event
Type Cat Event
Name Value

Number of Events

Last Event

Event Frequency... /LEmpt_',f)

-
Assign Headers to Data

L

Data

Event Frequ

12 File Heading Used For
EVENTID Event
1 FREQUEMCY Freguency
4 <Mot Set>
Samp| -
0 ]
0 J
I .
|Event j
Delimiter: Auto -

R | xi 2|2

R D

Event Freguency
ot File

unwanted text in the box below, then press Refresh.

To skip past any unwanted text, select the first line after the

Assign (l

Event ID,Frequency

868331,1.41E-05
868332,3.53E-06
872339,8.83E-06

F

A
3

¥

FE
Cat Eventayi—R U MMZDUNTIEL, TCat XL ELFE |
DIA—RATHLLBEHRLTLET,

Event Frequency Data
H®R X 22 &
Ewvent Freguency
4 ses33 1.41E-5
2 868332 3.53E-6
3 872339 8.83E-6
4 361524 8.83E-5
3 ara31m 8.83E-5
= R90TT 2 a9F &

i

AON
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CatAX

= CatlLoss, B&U XL Layer DEREZITLNET
o CatlLoss Tl UTODTONTAEERBLTesvI7AILEAR—ILET

Cat Losses >

Beta LogNormal
BuildingStructure_UK.csv HomeContents_UK.csv
RMS EQE
FE:
Cat LossavR—RUMMIDWWTIE, MCat XLOERE D3 —X
THLM@BLTOET,

o CatAR[ZxF BXLA/N—%, UTOBYIZERELET

Treaties >

40e6 Xxs 5e6
2%
1@ 100%

All

Aon Group Japan Ltd. Aw
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=L

X AE

IN(IN—=12 D

» Reinsurance Manager M2 ®MLine out Y4 vk isHyperlinkaERLES
o BS & HC @ Business Entity (& HTETILA)ICU DT BKIIZLET

- Building Structure
From BS B -

Reinsurance Manageu TR

— B Lineinl Line out 1 B ) :
~—— ® Line in 2 Line out 2 ® —+—{-1j) SmeOdeIS

Home Contents
From HC B [

» USaL—Ia FEETL, Excel7—49Jwo L THRREEZELET

Aon Group Japan Ltd.
Analytics

Consolidation B —

Financial Reporting B ™
Intra-Year Investments B |-

Lenger Term Investments B _/-

 Business Entity
.......

(e B Transactions

)

. 14 I °

Consolidation B —
Financial Reporting B~
Intra-Year Investments B -
Longer Term Investments B |-

 Business Entity
.....

; @_._ B Transactions

/

AON
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T ILIEEDHERD

Overview

.............................................................................................................................................................................................

: ! 15
Building Structure i Business Entity - ]
From BS ® i—— g Transactions Consolidation B Profit Loss Reporter |
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Legal Disclaimer

© Aon Limited trading as Aon Benfield (for itself and on behalf of each subsidiary company of Aon Corporation) (“Aon Benfield”) reserves all rights to the
content of this document. This document has been prepared for internal use only at Aon Benfield. Where Aon Benfield has provided a copy of this document to
any party, it has been provided solely for the purpose of enabling a better understanding of the work performed by Aon Benfield in respect of the
contract/analysis the subject of this document. Copies may not be made without Aon Benfield’s prior written consent and no part of this document may be
made available to any third party without both (i) Aon Benfield’'s prior written consent and (ii) that third party having first signed a “recipient of report” letter in a
form acceptable to Aon Benfield. Aon Benfield will accept no liability to any third party to whom this document is disclosed whether in compliance with the
preceding sentence or otherwise. This document does not constitute any form of legal, accounting, taxation regulatory or actuarial advice. Without prejudice to
the generality of the preceding sentence this document does not constitute an opinion of reserving levels or accounting treatment. The recipient acknowledges
that in preparing this document Aon Benfield may have based analysis on data provided by the recipient and/or from third party sources. This data may have
been subjected to mathematical and/or empirical analysis and modelling. Aon Benfield has not verified, and accepts no responsibility for, the accuracy or
completeness of any such data. In addition, the recipient acknowledges that any form of mathematical and/or empirical analysis and modelling (including that
used in the preparation of this document) may produce results which differ from actual events or losses. Where this document includes a recommendation or
an assessment of risk, the recipient acknowledges that such recommendation or assessment of risk is an expression of Aon Benfield's opinion only and not a
statement of fact. Any decision to rely upon any such recommendation or assessment will be solely at the risk of the recipient, for which Aon Benfield accepts
no liability, and the recipient acknowledges that this document does not replace the need for the recipient to make its own assessment. Aon Benfield will not be
liable, in any event, for any special, indirect or consequential loss or damage of any kind (including, but not limited to, loss of profit and business interruption)
arising from any use of the information contained in this document. Aon Limited is authorised and regulated by the Financial Services Authority in respect of
insurance mediation activities only.
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