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Risk, Rating and Reserving

PillarOne is
A A vertical solution for the insurance industry

A A risk analytics platform to create decision support for
enterprise risk management (ERM)

Core insurance processes which require analytical support:

Process Analytical Task

risk rating price calculation
risk management e.g. capital requirements calculation

financial management e.g. reserve calculation
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Why a Platform?

Risk-related processes are at the core
of the insurance business Client specific applications

A insurance companies build custom

processes to gain competitive PillarOne
advantage.
Standard applications,
application templates
A platform provides a high level of Module libraries

flexibility on top of a company -

independent risk infrastructure. Common risk infrastructure
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Value Proposition of Open Source

A To understand this presentation one does not need to know how
Powerpoint is implemented. But to interpret an insurance
company's risk -related figures, one needs to know which analytics
were used.

A Knowing where there are weak spots is the first step towards

mitigating them - risk management has a lot to do with
transparency

A The value proposition is similar to the one of security -related
software

See also my blog on "Risk Management meets Open Source”
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http://www.pillarone.org/blog/risk-management-meets-open-source

Ecosystem

Active Members:
Clients, sponsors, consultants,
auditors, universities
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Special role of Munich Re as
A initiator,
A sponsor and

A provider of committer
resources

Other major committer
resources

A Intuitive Collaboration

A CanNoOoO
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http://www.intuitive-collaboration.com/
http://www.canoo.com/

Platform Architecture

Application

Infrastructure

Utilities Persistency
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Technology Stack

Ultra-light Client* Java / Groovy

View Controller m Service

Components from Grails

Utilities Hibernate (GORM)

* ULC from Canoo Engineering is not an open source product, but Canoo Engineering donates
the licences to all PillarOne developers and users.

Markus Stricker, Intuitive Collaboration March 12, 2008


http://www.canoo.com/ulc/

Roadmap: Platform

April 2008 : All PillarOne applications

A deployment as standalone or deployed as multi -user client -server
applications

A drag -and -drop interaction with MS Excel and OpenOffice Calc
A provide smart comment feature

A tagging of information

October 2008 :

A audit track

A simulation engine to build partial internal or internal risk models
2009 :

A reporting support

A accounting figures
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Roadmap: Standard Applications,

Application Templates

April 2008 : Reserving Application with

A projection with two standard methods

A general projection method interface to add other projection methods
A data diagnostics

A reserve aggregation according to business segmentation

October 2008 : Solvency Il application

A standard risk capital model

A application template for partial internal model

2009 :

A join the community and tell us which applications add the most value
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Join the Community @ PillarOne.org
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http://www.pillarone.org/

