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Operational risks in insurance companies: their databases and quantitative
measurement models according to solvency requirements 2
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Abstract:

One of the goals of the solvency 2 system for insurers is to find a system application where
operational risk management is improved by less capital intensive insurance companies. Therefore,
these requirements called for the adoption of quantitative measurement of capital from operational
risks through analysis of data collection and processing, in addition to determining the distribution
of density and frequency and obtaining the distribution of total losses for different distributions,
One of the findings of the studies on this subject is the inability of quantitative methods to measure
operational risk levels with great precision and control.
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