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II

(Non-legislative acts)

REGULATIONS

COMMISSION IMPLEMENTING REGULATION (EU) 2015/2450
of 2 December 2015

laying down implementing technical standards with regard to the templates for the submission of
information to the supervisory authorities according to Directive 2009/138/EC of the European
Parliament and of the Council

(Text with EEA relevance)

THE EUROPEAN COMMISSION,
Having regard to the Treaty on the Functioning of the European Union,

Having regard to Directive 2009/138/EC of 25 November 2009 of the European Parliament and of the Council on the
taking up and pursuit of the business of Insurance and Reinsurance (Solvency II) ('), and in particular the third
subparagraph of Article 35(10), the third subparagraph of Article 244(6) and the second subparagraph of Article 245(6)
thereof,

Whereas:

(1) For the purposes of facilitating effective supervision of insurance and reinsurance undertakings, it is appropriate
to establish the templates for the submission of information referred to in Article 35(1) and (2) of Directive
2009/138/EC for individual undertakings and in Article 244(2) and Article 245(2) of that Directive for groups to
the supervisory authorities.

(2)  An adequate level of detail of the information to be submitted is crucial for a proper implementation of a risk-
based supervisory review process. The templates are a visual representation of the information to be reported and
specify the level of detail of that information.

(3)  The harmonisation of the templates to be used when submitting information to supervisory authorities is an
essential instrument to promote supervisory convergence. For this reason the information to be reported in
accordance with Directive 2009/138/EC should be submitted as specified in the templates provided for by this
Regulation.

(4)  In practice, the information will be reported in electronic form as set out in Article 313 of Commission
Delegated Regulation (EU) 2015/35 ().

(5)  Insurance and reinsurance undertakings and groups should only submit the information applicable for their
business. For example, certain options provided for by Directive 2009/138/EC, like the use of the matching
adjustment for the calculation of the technical provisions or the use of a full or partial internal model or of

(") OJL335, 17.12.2009,&). 1.

(*) Commission Delegated Regulation (EU) 2015/35 of 10 October 2014 supplementing Directive 2009/138/EC of the European
Parliament and of the Council on the taking-up and pursuit of the business of Insurance and Reinsurance (Solvency 1I) (O] L 12,
17.1.2015, p. 1).
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underwriting-specific parameters for the calculation of the solvency capital requirement, affect the scope of the
information to be submitted. In most cases, only a subset of the templates provided for in this Regulation should
be submitted, as not all the templates are applicable for all undertakings.

(6)  The provisions of this Regulation are closely linked to each other, since they all deal with the submission of
information from insurance and reinsurance undertakings and groups to the supervisory authorities. To ensure
coherence between those provisions, which should enter into force at the same time, to facilitate a comprehensive
understanding of those provisions and to ensure easy access to them by persons subject to the reporting
obligations, including investors not established in the Union, it is desirable to include all the implementing
technical standards required by Article 35(10), Article 244(6) and Article 245(6) of Directive 2009/138/EC in a
single Regulation.

(7)  This Regulation is based on the draft implementing technical standards submitted by the European Insurance and
Occupational Pensions Authority to the Commission.

(8)  The European Insurance and Occupational Pensions Authority has conducted open public consultations on the
draft implementing technical standards on which this Regulation is based, analysed the potential related costs and
benefits and requested the opinion of the Insurance and Reinsurance Stakeholder Group established in
accordance with Article 37 of Regulation (EU) No 1094/2010 of the European Parliament and of the Council ().

(9)  In order to ensure that supervisory reporting is effectively applied in a uniform manner from the date on which
the reporting obligations apply, this Regulation should enter into force as soon as possible and apply from
1 January 2016,

HAS ADOPTED THIS REGULATION:
CHAPTER 1

GENERAL PROVISIONS AND SUPERVISORY REPORTING REQUIREMENTS
Article 1
Subject matter

This Regulation lays down implementing technical standards on regular supervisory reporting by establishing the
templates for the submission of information to the supervisory authorities referred to in Article 35(1) and (2) of
Directive 2009/138/EC for individual insurance and reinsurance undertakings and in Article 244(2) and Article 245(2)
of Directive 2009/138/EC for groups.

Article 2
Supervisory reporting formats

Insurance and reinsurance undertakings, participating insurance and reinsurance undertakings, insurance holding
companies and mixed financial holding companies shall submit the information referred to in this Regulation in the data
exchange formats and representations determined by the supervisory authorities or by the group supervisor and in
accordance with the following specifications:

(a) data points with the data type ‘monetary’ shall be expressed in units with no decimals with the exception of
templates S.06.02, S.08.01, S.08.02 and S.11.01, which shall be expressed in units with two decimals;

(") Regulation (EU) No 1094/2010 of the European Parliament and of the Council of 24 November 2010 establishing a European
Supervisory Authority (European Insurance and Occupational Pensions Authority), amending Decision No 716/2009/EC and repealing
Commission Decision 2009/79/EC (O] L 331, 15.12.2010, p. 48).
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(b) data points with the data type ‘percentage’ shall be expressed as per unit with four decimals;

(c) data points with the data type ‘integer’ shall be expressed in units with no decimals.

Article 3
Currency

1. For the purposes of this Regulation ‘reporting currency’, unless otherwise required by the supervisory authority,
shall be:

(a) for individual reporting, the currency used for the preparation of the insurance or reinsurance undertaking’s
financial statements;

(b) for group reporting, the currency used for the preparation of the consolidated financial statements.

2. Data points with the data type ‘monetary’ shall be reported in the reporting currency, which requires the
conversion of any other currency into the reporting currency unless otherwise stated in this Regulation.

3. When expressing the value of any asset or liability denominated in a currency other than the reporting currency,
the value shall be converted into the reporting currency as if the conversion had taken place at the closing rate on the
last day for which the appropriate rate is available in the reporting period to which the asset or liability relates.

4. When expressing the value of any income or expense, the value shall be converted into the reporting currency
using such basis of conversion as that used for accounting purposes.

5. The conversion into the reporting currency shall be calculated by applying the exchange rate from the same source
as that used for the insurance or reinsurance undertaking’s financial statements in the case of individual reporting or for
the consolidated financial statements in the case of group reporting, unless otherwise required by the supervisory
authority.

Article 4

Re-submission of data

Insurance and reinsurance undertakings, participating insurance and reinsurance undertakings, insurance holding
companies and mixed financial holding companies shall re-submit as soon as practicable the information reported using
the templates referred to in this Regulation when the information originally reported has materially changed in relation
to the same reporting period after the last submission to the supervisory authorities or to the group supervisor.

CHAPTER II

QUANTITATIVE REPORTING TEMPLATES FOR INDIVIDUAL UNDERTAKINGS
Article 5
uantitative templates for the opening information for individual undertakings
p pening g

Insurance and reinsurance undertakings shall submit the information referred to in Article 314(1)(a) and (c) of
Commission Delegated Regulation (EU) 2015/35 using the following templates:

(a) template S.01.01.03 of Annex I, specifying the content of the submission, following the instructions set out in
section S.01.01 of Annex I;
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(b) template S.01.02.01 of Annex I, specifying basic information on the undertaking and the content of reporting in
p pecitying g porting
general, following the instructions set out in section S.01.02 of Annex II;

(c) template S.01.03.01 of Annex I, specifying basic information on the ring-fenced funds and matching adjustment
portfolios, following the instructions set out in section S.01.03 of Annex II;

(d) template S.02.01.02 of Annex I, specifying balance sheet information using the valuation in accordance with
Article 75 of Directive 2009/138/EC, following the instructions set out in section S.02.01 of Annex II to this
Regulation;

(e) template S.23.01.01 of Annex I, specifying information on own funds, following the instructions set out in section
S.23.01 of Annex II;

(f) where the undertaking uses the standard formula for the calculation of the Solvency Capital Requirement, template
$.25.01.01 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
S.25.01 of Annex II;

(g) where the undertaking uses the standard formula and a partial internal model for the calculation of the Solvency
Capital Requirement, template S.25.02.01 of Annex I, specifying the Solvency Capital Requirement, following the
instructions set out in section S.25.02 of Annex II;

(h) where the undertaking uses a full internal model for the calculation of the Solvency Capital Requirement, template
$.25.03.01 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
S.25.03 of Annex II;

(i) where insurance and reinsurance undertakings are engaged in only life or only non-life insurance or reinsurance
activity, template S.28.01.01 of Annex I, specifying the Minimum Capital Requirement, following the instructions set
out in section S.28.01 of Annex I;

() where insurance undertakings are engaged in both life and non-life insurance activity, template S.28.02.01 of
Annex I, specifying the Minimum Capital Requirement, following the instructions set out in section S.28.02 of
Annex IL

Article 6

Quarterly quantitative templates for individual undertakings

1.  Insurance and reinsurance undertakings shall submit quarterly, unless the scope or frequency of the reporting is
limited in accordance with Article 35(6) of Directive 2009/138/EC, the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) template S.01.01.02 of Annex I, specifying the content of the submission, following the instructions set out in
section S.01.01 of Annex II;

(b) template S.01.02.01 of Annex I, specifying basic information on the undertaking and the content of reporting in
general, following the instructions set out in section S.01.02 of Annex II;

(c) template S.02.01.02 of Annex I, specifying balance sheet information using the valuation in accordance with
Article 75 of Directive 2009/138/EC, following the instructions set out in section S.02.01 of Annex II to this
Regulation;

(d) template S.05.01.02 of Annex I, specifying information on premiums, claims and expenses applying the valuation
and recognition principles used in the undertaking’s financial statements for each line of business as defined in
Annex [ to Delegated Regulation (EU) 2015/35, following the instructions set out in section S.05.01 of Annex II to
this Regulation;
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(e) template S.06.02.01 of Annex I, providing an item-by-item list of assets, following the instructions set out in
section S.06.02 of Annex II and using the Complementary Identification Code (‘CIC code’) as set out in Annex V
and defined in Annex VI;

(f) where the ratio of collective investments held by the undertaking to total investments is higher than 30 %, template
S.06.03.01 of Annex I, providing information on the look-through of all collective investments held by the
undertaking, following the instructions set out in section S.06.03 of Annex II;

(@) template S.08.01.01 of Annex I, providing an item-by-item list of open positions of derivatives, following the
instructions set out in section S.08.01 of Annex II and using the CIC code as set out in Annex V and defined in
Annex VI;

(h) template S.08.02.01 of Annex I, providing an item-by-item list of derivatives closed during the reporting period,
following the instructions set out in section S.08.02 of Annex II and using the CIC code as set out in Annex V and
defined in Annex VI;

(i) template S.12.01.02 of Annex I, specifying information on the technical provisions relating to life insurance and
health insurance pursued on a similar technical basis to that of life insurance (‘health SLT’) for each line of business
as defined in Annex I to Delegated Regulation (EU) 2015/35, following the instructions set out in section S.12.01
of Annex II to this Regulation;

() template S.17.01.02 of Annex I, specifying information on non-life technical provisions for each line of business as
defined in Annex I to Delegated Regulation (EU) 2015/35, following the instructions set out in section S.17.01 of
Annex II to this Regulation;

(k) template S.23.01.01 of Annex I, specifying information on own funds, following the instructions set out in section
$.23.01 of Annex II;

() where insurance and reinsurance undertakings are engaged in only life or only non-life insurance or reinsurance
activity, template S.28.01.01 of Annex I, specifying the Minimum Capital Requirement, following the instructions
set out in section S.28.01 of Annex II;

(m) where insurance undertakings are engaged in both life and non-life insurance activity, template S.28.02.01 of
Annex 1, specifying the Minimum Capital Requirement, following the instructions set out in section S.28.02 of
Annex IL

2. For the purposes of point (f) of paragraph 1, the ratio of collective investments held by the undertaking to total
investments shall be determined by the sum of items C0010/R0180, collective investment undertakings included in item
C0010/R0220 and collective investment undertakings included in item C0010/R0090 of template S.02.01.02, divided
by the sum of items C0010/R0070 and C0010/R0220 of template S.02.01.02.

Article 7

Simplifications allowed on quarterly reporting for individual undertakings

1. With regard to the information referred to in point (c) of Article 6(1), quarterly measurements may rely on
estimates and estimation methods to a greater extent than measurements of annual financial data. The measurement
procedures for the quarterly reporting shall be designed to ensure that the resulting information is reliable and complies
with the standards laid down in Directive 2009/138/EC and that all material information that is relevant for the
understanding of the data is reported.

2. When submitting the information referred to in points (i) and (j) of Article 6(1), insurance and reinsurance
undertakings may apply simplified methods in the calculation of the technical provisions.
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Article 8

Annual quantitative templates for individual undertakings — Basic information and content of
submission

Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) template S.01.01.01 of Annex I, specifying the content of the submission, following the instructions set out in
section S.01.01 of Annex I;

(b) template S.01.02.01 of Annex I, specifying basic information on the undertaking and the content of the reporting in
general, following the instructions set out in section S.01.02 of Annex II;

(c) template S.01.03.01 of Annex I, specifying basic information on the ring-fenced funds and matching adjustment
portfolios, following the instructions set out in section S.01.03 of Annex IIL

Article 9

Annual quantitative templates for individual undertakings — Balance sheet and other general
information

Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) template S.02.01.01 of Annex I, specifying balance sheet information using the valuation in accordance with
Article 75 of Directive 2009/138/EC and the valuation following the undertaking’s financial statements, following
the instructions set out in section S.02.01 of Annex II to this Regulation;

(b) template S.02.02.01 of Annex I, specifying information on assets and liabilities by currency, following the
instructions set out in section S.02.02 of Annex II;

(c) template S.03.01.01 of Annex I, specifying general information on off-balance sheet items, following the instructions
set out in section S.03.01 of Annex II;

(d) template S.03.02.01 of Annex I, providing a list of off-balance sheet unlimited guarantees received, following the
instructions set out in section S.03.02 of Annex II;

(e) template S.03.03.01 of Annex I, providing a list of off-balance sheet unlimited guarantees provided, following the
instructions set out in section S.03.03 of Annex II;

(f) template S.04.01.01 of Annex I, specifying information on activity by country, including EEA and non-EEA,
applying the valuation and recognition principles used in the undertaking’s financial statements for each line of
business as defined in Annex I to Delegated Regulation (EU) 2015/35, following the instructions set out in section
S.04.01 of Annex II to this Regulation;

() template S.04.02.01 of Annex I, specifying information on class 10 in Part A of Annex I of Directive 2009/138/EC,
excluding carrier’s liability, following the instructions set out in section S.04.02 of Annex II to this Regulation;

(h) template S.05.01.01 of Annex I, specifying information on premiums, claims and expenses applying the valuation
and recognition principles used in the undertaking’s financial statements for each line of business as defined in
Annex I to Delegated Regulation (EU) 2015/35, following the instructions set out in section S.05.01 of Annex II to
this Regulation;

(i) template S.05.02.01 of Annex I, specifying information on premiums, claims and expenses by country, applying the
valuation and recognition principles used in the undertaking’s financial statements, following the instructions set out
in section S.05.02 of Annex IL



31.12.2015 Official Journal of the European Union L 347(7

Article 10

Annual quantitative templates for individual undertakings — Investments information

Insurance and reinsurance undertakings shall submit annually, unless exempted under Article 35(7) of Directive
2009/138/EC in relation to a specific template, the information referred to in Article 304(1)(d) of Delegated Regulation
(EU) 2015/35 using the following templates:

(@) where the undertaking is exempted from the annual submission of information in templates S.06.02.01 or
S.08.01.01 in accordance with Article 35(7) of Directive 2009/138/EC, template S.06.01.01 of Annex I to this
Regulation, providing summary information of assets, following the instructions set out in section S.06.01 of
Annex II to this Regulation;

(b) where the undertaking is exempted from reporting the template S.06.02.01 in relation to the last quarter in
accordance with Article 35(6) of Directive 2009/138/EC, template S.06.02.01 of Annex I to this Regulation,
providing an item-by-item list of assets, following the instructions set out in section S.06.02 of Annex II to this
Regulation and using the CIC code as set out in Annex V and defined in Annex VI to this Regulation;

(c) where the undertaking is exempted from reporting the template S.06.03.01 in relation to the last quarter in
accordance with Article 35(6) of Directive 2009/138/EC or has not reported it quarterly because the ratio of
collective investments held by the undertaking to total investments, as referred to in Article 6(1)(f) of this
Regulation, is not higher than 30 %, template S.06.03.01 of Annex I to this Regulation, providing information on
the look-through of all collective investments held by the undertakings, following the instructions set out in section
S.06.03 of Annex II to this Regulation;

(d) where the value of structured products, determined as the sum of assets classified in categories 5 and 6, as
defined in Annex V, represents more than 5 % of the total investments as reported in items C0010/R0070 and
C0010/R0220 of template S.02.01.01, template S.07.01.01 of Annex I, providing an item-by-item list of structured
products, following the instructions set out in section S.07.01 of Annex II;

(e) where the undertakings are exempted from reporting the template S.08.01.01 in relation to the last quarter in
accordance with Article 35(6) of Directive 2009/138/EC, template S.08.01.01 of Annex I to this Regulation,
providing an item-by-item list of open positions of derivatives, following the instructions set out in section S.08.01
of Annex II to this Regulation and using the CIC code as set out in Annex V and defined in Annex VI to this
Regulation;

(f) where the undertakings are exempted from reporting the template S.08.02.01 in relation to the last quarter in
accordance with Article 35(6) of Directive 2009/138/EC, template S.08.02.01 of Annex I to this Regulation,
providing an item-by-item list of derivatives closed during the reporting period, following the instructions set out in
section S.08.02 of Annex II to this Regulation and using the CIC code as set out in Annex V and defined in
Annex VI to this Regulation;

(g) template S.09.01.01 of Annex I, specifying information on income, gains and losses in the reporting period by asset
category as defined in Annex IV, following the instructions set out in section S.09.01 of Annex II;

(h) where the value of the underlying securities, on and off balance sheet, involved in lending or repurchase agreements,
for contracts with maturity dates falling after the reporting reference date, represents more than 5 % of the total
investments as reported in items C0010/R0070 and CO010/R0220 of template S.02.01.01, template S.10.01.01 of
Annex [, providing an item-by-item list of securities lending and repurchase agreements, on and off-balance sheet,
following the instructions set out in section S.10.01 of Annex II;

(i) template S.11.01.01 of Annex I, providing an item-by-item list of assets held as collateral, consisting of all types of
off-balance sheet asset categories held as collateral, following the instructions set out in section S.11.01 of Annex IIL
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Article 11

Annual quantitative templates for individual undertakings — Technical provisions information

Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) template S.12.01.01 of Annex I, specifying information on life and health SLT technical provisions by line of
business as defined in Annex I to Delegated Regulation (EU) 2015/35, following the instructions set out in section
S$.12.01 of Annex II to this Regulation;

(b) template S.12.02.01 of Annex I, specifying information on life and health SLT technical provisions by country,
following the instructions set out in section S.12.02 of Annex II;

(c) template S.13.01.01 of Annex I, specifying information on the projection of best estimate future cash flows of the
life business, following the instructions set out in section S.13.01 of Annex II;

(d) template S.14.01.01 of Annex I, specifying information on life obligations analysis, including life insurance and
reinsurance contracts and annuities stemming from non-life contracts, by product and by homogeneous risk group
issued by the undertaking, following the instructions set out in section S.14.01 of Annex II;

(e) template S.15.01.01 of Annex I, specifying information on description of the guarantees of variable annuities by
product issued by the undertaking under direct insurance business, following the instructions set out in section
S$.15.01 of Annex II;

(f) template S.15.02.01 of Annex I, specifying information on the hedging of guarantees of variable annuities by
product issued by the undertaking under direct insurance business, following the instructions set out in section
S.15.02 of Annex II;

(@) template S.16.01.01 of Annex I, specifying information on annuities stemming from non-life insurance obligations
issued by the undertaking under direct insurance business originating annuities, regarding all lines of business as
defined in Annex I to Delegated Regulation (EU) 2015/35 and additionally by currency, following the instructions
set out in section S.16.01 of Annex II to this Regulation; the information by currency shall only be reported where
the best estimate for the annuity claims provisions on a discounted basis from one non-life line of business
represents more than 3 % of the total best estimate for all annuity claims provisions, with the following split:

(i) amounts for the reporting currency;

(i) amounts for any currency that represents more than 25 % of the best estimate for the annuity claims
provisions on a discounted basis in the original currency from that non-life line of business;

(iti) amounts for any currency that represents less than 25 % of the best estimate for the annuity claims provisions
(discounted basis) in the original currency from that non-life line of business but more than 5 % of total best
estimate for all annuity claims provisions;

(h) template S.17.01.01 of Annex I, specifying information on non-life technical provisions by lines of business as
defined in Annex I to Delegated Regulation (EU) 2015/35, following the instructions set out in section S.17.01 of
Annex 1I to this Regulation;

(i) template S.17.02.01 of Annex I, specifying information on non-life technical provisions referred to direct insurance
business by country, following the instructions set out in section S.17.02 of Annex II;



31.12.2015 Official Journal of the European Union L 347/9

() template S.18.01.01 of Annex I, specifying information on the projection of future cash flows based on best
estimate of the non-life business, following the instructions set out in section S.18.01 of Annex I;

(k) template S.19.01.01 of Annex I, specifying information on non-life insurance claims in the format of development
triangles, for the total of each non-life line of business as defined in Annex I to Delegated Regulation (EU) 2015/35
and additionally by currency, following the instructions set out in section S.19.01 of Annex II to this Regulation;
the information by currency shall only be reported where the total gross best estimate for one non-life line of
business represents more than 3 % of the total gross best estimate of the claims provision, with the following split:

(i) amounts for the reporting currency;

(i) amounts for any currency that represents more than 25 % of the gross best estimate of the claims provisions in
the original currency from that non-life line of business;

(ili) amounts for any currency that represents less than 25 % of the gross best estimate of the claims provisions in
the original currency from that non-life line of business but more than 5 % of total gross best estimate of the
claims provisions in the original currency;

() template S.20.01.01 of Annex I, specifying information on the development of the distribution of the claims
incurred at the end of the financial year for each line of business as defined in Annex I to Delegated Regulation (EU)
2015/35, following the instructions set out in section S.20.01 of Annex II to this Regulation;

(m) template S.21.01.01 of Annex I, specifying information on loss distribution risk profile of non-life business for each
line of business as defined in Annex I to Delegated Regulation (EU) 2015/35, following the instructions set out in
section S.21.01 of Annex II to this Regulation;

(n) template S.21.02.01 of Annex [, specifying information on the non-life underwriting risks, following the
instructions set out in section S.21.02 of Annex If;

(o) template S.21.03.01 of Annex I, specifying information on non-life underwriting risks by sum insured by line of
business as defined in Annex I to Delegated Regulation (EU) 2015/35, following the instructions in S.21.03 of
Annex II to this Regulation.

Article 12

Annual quantitative templates for individual undertakings — Long-term guarantees information

Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) template S.22.01.01 of Annex I, specifying information on the impact of the long term guarantees and transitional
measures, following the instructions set out in section S.22.01 of Annex II;

(b) template S.22.04.01 of Annex I, specifying information on the interest rate transitional measure, following the
instructions set out in section S.22.04 of Annex II;

(c) template S.22.05.01 of Annex I, specifying information on the transitional measure on technical provisions,
following the instructions set out in section S.22.05 of Annex If;

(d) template S.22.06.01 of Annex I, specifying information on the best estimate subject to volatility adjustment by
country and currency, following the instructions set out in section S.22.06 of Annex IL
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Article 13

Annual quantitative templates for individual undertakings — Own funds and participations
information

Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) template S.23.01.01 of Annex I, specifying information on own funds, following the instructions set out in section
$.23.01 of Annex II;

(b) template S.23.02.01 of Annex I, providing detailed information on own funds by tiers, following the instructions set
out in section S.23.02 of Annex II;

(c) template S.23.03.01 of Annex I, specifying information on annual movements on own funds, following the
instructions set out in section S.23.03 of Annex I;

(d) template S.23.04.01 of Annex I, providing a list of items on own funds, following the instructions set out in section
S.23.04 of Annex II;

() template S.24.01.01 of Annex I, specifying information on participations held by the undertaking and an overview
of the calculation for the deduction from own funds related to participations in financial and credit institutions,
following the instructions set out in section S.24.01 of Annex IL

Article 14

Annual quantitative templates for individual undertakings — Solvency Capital Requirement
information

1. Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) where the undertaking uses the standard formula for the calculation of the Solvency Capital Requirement, template
$.25.01.01 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
$.25.01 of Annex I;

(b) where the undertaking uses the standard formula and a partial internal model for the calculation of the Solvency
Capital Requirement, template S.25.02.01 of Annex I, specifying the Solvency Capital Requirement, following the
instructions set out in section S.25.02 of Annex II;

(c) where the undertaking uses a full internal model for the calculation of the Solvency Capital Requirement, template
$.25.03.01 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
S.25.03 of Annex II;

(d) template S.26.01.01 of Annex I, specifying information on market risk, following the instructions set out in section
$.26.01 of Annex I;

(e) template S.26.02.01 of Annex I, specifying information on counterparty default risk, following the instructions set
out in section S.26.02 of Annex II;

(f) template S.26.03.01 of Annex I, specifying information on life underwriting risk, following the instructions set out
in section S.26.03 of Annex II;

(g) template S.26.04.01 of Annex I, specifying information on health underwriting risk, following the instructions set
out in section S.26.04 of Annex II;

(h) template S.26.05.01 of Annex I, specifying information on non-life underwriting risk, following the instructions set
out in section S.26.05 of Annex II;

(i) template S.26.06.01 of Annex I, specifying information on operational risk, following the instructions set out in
section S.26.06 of Annex I;
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() template S.26.07.01 of Annex I, specifying information on the simplifications used in the calculation of the
Solvency Capital Requirement, following the instructions set out in section S.26.07 of Annex I;

(k) template S.27.01.01 of Annex I, specifying information on non-life catastrophe risk, following the instructions set
out in section S.27.01 of Annex IL

2. In case of existence of ring-fenced funds or matching adjustment portfolios, the templates referred to in points (d)
to (k) of paragraph 1 shall not be reported for the entity as a whole.

3. Where a partial internal model is used, the templates referred to in points (d) to (k) of paragraph 1 shall only be
reported in relation to the risks covered by the standard formula, unless otherwise decided on the basis of Article 19.

4. Where a full internal model is used, the templates referred to in points (d) to (k) of paragraph 1 shall not be

reported.
Article 15
Annual quantitative templates for individual undertakings — Minimum capital requirement
information

Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) where insurance and reinsurance undertakings are engaged in only life or only non-life insurance or reinsurance
activity, template S.28.01.01 of Annex I, specifying the Minimum Capital Requirement, following the instructions set
out in section S.28.01 of Annex IJ;

(b) where insurance undertakings are engaged in both life and non-life insurance activity, template S.28.02.01 of
Annex I, specifying the Minimum Capital Requirement, following the instructions set out in section S.28.02 of
Annex IL

Article 16
Annual quantitative templates for individual undertakings — Variation analysis information

Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) template S.29.01.01 of Annex I, specifying information on the variation of the excess of assets over liabilities during
the reporting year providing a summary of main sources of this variation, following the instructions set out in
section $.29.01 of Annex I;

(b) template S.29.02.01 of Annex I, specifying information on the part of variation of the excess of assets over liabilities
during the reporting year explained by investments and financial liabilities, following the instructions set out in
section $.29.02 of Annex II;

(c) templates S.29.03.01 and S.29.04.01 of Annex I, specifying information on the part of variation of the excess of
assets over liabilities during the reporting year explained by technical provisions, following the instructions set out in
section S.29.03 and S.29.04 of Annex I

Article 17

Annual quantitative templates for individual undertakings — Reinsurance and special purpose
vehicles information

Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 using the following templates:

(a) template S.30.01.01 of Annex I, specifying information on facultative covers in the next reporting year covering
information on the 10 most important risks in terms of reinsured exposure for each line of business as defined in
Annex [ to Delegated Regulation (EU) 2015/35 for which facultative reinsurance is used, following the instructions
set out in section S.30.01 of Annex II to this Regulation;
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(b) template S.30.02.01 of Annex I, specifying information on shares of reinsurers of facultative covers in the next
reporting year covering information on the 10 most important risks in terms of reinsured exposure for each line of
business as defined in Annex I to Delegated Regulation (EU) 2015/35, following the instructions set out in section
$.30.02 of Annex II to this Regulation;

(c) template S.30.03.01 of Annex I, specifying information on the outgoing reinsurance program in the next reporting
year covering prospective information on reinsurance treaties the period of validity of which includes or overlaps the
next reporting year, following the instructions set out in section S.30.03 of Annex I;

(d) template S.30.04.01 of Annex I, specifying information on the outgoing reinsurance program in the next reporting
year covering prospective information on reinsurance treaties the period of validity of which includes or overlaps the
next reporting year, following the instructions set out in section S.30.04 of Annex I;

(e) template S.31.01.01 of Annex I, specifying information on the share of reinsurers, following the instructions set out
in section $.31.01 of Annex If;

(f) template S.31.02.01 of Annex I, specifying information on special purpose vehicles from the perspective of the
insurance or reinsurance undertaking transferring risk to the special purpose vehicles, following the instructions set
out in section S.31.02 of Annex IL

Article 18

Annual quantitative templates for individual undertakings — ring-fenced funds, material matching
adjustment portfolios and remaining part information

1. Insurance and reinsurance undertakings shall submit annually the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35 in relation to each material ring-fenced fund, each material matching adjustment
portfolio and the remaining part, using the following templates:

(a) template SR.01.01.01 of Annex I, specifying the content of the submission, following the instructions set out in
section S.01.01 of Annex II;

(b) for each material ring-fenced fund and for the remaining part, template SR.02.01.01 of Annex I, specifying balance
sheet information using both the valuation in accordance with Article 75 of Directive 2009/138/EC and the
valuation following the undertaking’s financial statements, following the instructions set out in section S.02.01 of
Annex 1I to this Regulation;

(c) template SR.12.01.01 of Annex I, specifying information on life and health SLT technical provisions for each line of
business as defined in Annex I of Delegated Regulation (EU) 2015/35, following the instructions set out in section
S.12.01 of Annex II to this Regulation;

(d) template SR.17.01.01 of Annex I, specifying information on non-life technical provisions for each line of business
as defined in Annex I of Delegated Regulation (EU) 2015/35, following the instructions set out in section S.17.01
of Annex II to this Regulation;

(e) template SR.22.02.01 of Annex I, specifying information on the projection of future cash flows for the best
estimate calculation by each material matching adjustment portfolio, following the instructions set out in section
S$.22.02 of Annex II;

(f) template SR.22.03.01 of Annex I, specifying information on the matching adjustment portfolios by each material
matching adjustment portfolio, following the instructions set out in section S.22.03 of Annex II;

(g) where the undertaking uses the standard formula for the calculation of the Solvency Capital Requirement, template
SR.25.01.01 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
$.25.01 of Annex II;

(h) where the undertaking uses the standard formula and a partial internal model for the calculation of the Solvency
Capital Requirement, template SR.25.02.01 of Annex I, specifying the Solvency Capital Requirement, following the
instructions set out in section S.25.02 of Annex I;
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(i) where the undertaking uses a full internal model for the calculation of the Solvency Capital Requirement, template
SR.25.03.01 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
S$.25.03 of Annex II;

() template SR.26.01.01 of Annex I, specifying information on market risk, following the instructions set out in
section S.26.01 of Annex If;

(k) template SR.26.02.01 of Annex I, specifying information on counterparty default risk, following the instructions set
out in section S.26.02 of Annex II;

() template SR.26.03.01 of Annex I, specifying information on life underwriting risk, following the instructions set
out in section S.26.03 of Annex II;

(m) template SR.26.04.01 of Annex I, specifying information on health underwriting risk, following the instructions set
out in section S.26.04 of Annex II;

(n) template SR.26.05.01 of Annex I, specifying information on non-life underwriting risk, following the instructions
set out in section S.26.05 of Annex II;

(o) template SR.26.06.01 of Annex I, specifying information on operational risk, following the instructions set out in
section S.26.06 of Annex If;

(p) template SR.26.07.01 of Annex I, specifying information on the simplifications used in the calculation of the
Solvency Capital Requirement, following the instructions set out in section S.26.07 of Annex I;

(q) template SR.27.01.01 of Annex I, specifying information on non-life catastrophe risk, following the instructions set
out in section S.27.01 of Annex IL

2. Where a partial internal model is used, the templates referred to in points (j) to (q) shall only be reported in
relation to the risks covered by the standard formula, unless otherwise decided on the basis of Article 19.

3. Where a full internal model is used, the templates referred to in points (j) to (q) shall not be reported.

Article 19

Annual quantitative templates for individual undertakings — internal model users

Insurance and reinsurance undertakings that calculate the Solvency Capital Requirement using an approved partial or
full internal model shall agree with its supervisory authority on the templates to be submitted annually in relation to the
information on the Solvency Capital Requirement.

Article 20

Annual quantitative templates for individual undertakings — intra-group-transactions information

Insurance and reinsurance undertakings which are not part of a group referred to in points (a), (b) or (c) of
Article 213(2) of Directive 2009/138/EC and the parent undertaking of which is a mixed-activity insurance holding
company shall submit annually the information referred to in the second subparagraph of Article 245(2) of that
Directive, in conjunction with Article 265 of that Directive, using the following templates:

(a) template S.36.01.01 of Annex I, specifying information on significant intra-group-transactions, involving equity-type
transactions, debt and asset transfer, following the instructions set out in section S.36.01 of Annex II;

(b) template S.36.02.01 of Annex I, specifying information on significant intra-group-transactions on derivatives,
including the guarantees supporting any derivatives instruments, following the instructions set out in section
$.36.02 of Annex II;
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(c) template S.36.03.01 of Annex I, specifying information on significant intra-group-transactions on reinsurance,
following the instructions set out in section S.36.03 of Annex I;

(d) template S.36.04.01 of Annex I, specifying information on significant intra-group-transactions on internal cost
sharing, contingent liabilities other than derivatives and off-balance sheet items and other types of intra-group
transactions, following the instructions set out in section S.36.04 of Annex IL.

Article 21

Quantitative templates for individual undertakings — intra-group transactions information

Insurance and reinsurance undertakings which are not part of a group referred to in points (a), (b) or (c) of
Article 213(2) of Directive 2009/138/EC and the parent undertaking of which is a mixed-activity insurance holding
company shall report very significant intra-group transactions referred to in the second subparagraph of Article 245(2)
of that Directive, in conjunction with Article 265 of that Directive, and intra-group transactions to be reported in all
circumstances referred to in Article 245(3) of that Directive, in conjunction with Article 265 of that Directive, as soon
as practicable using the relevant templates among templates S.36.01.01 to S.36.04.01 of Annex I to this Regulation,
following the instructions set out in section S.36.01 to S.36.04 of Annex II to this Regulation.

CHAPTER III

QUANTITATIVE REPORTING TEMPLATES FOR GROUPS

Article 22

Quantitative templates for the opening information for groups

1.  Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall submit the information referred to in Article 314(1)(a) and (c) of Delegated Regulation (EU) 2015/35, in
conjunction with Article 375(1) of that Delegated Regulation, using the following templates:

(a) template S.01.01.06 of Annex I, specifying the content of the submission, following the instructions set out in
section S.01.01 of Annex IIf;

(b) template S.01.02.04 of Annex I, specifying basic information on the group and the content of the reporting in
general, following the instructions set out in section S.01.02 of Annex IIf;

¢) template S.01.03.04 of Annex I, specifying basic information on the ring-fenced funds and the matching adjustment
P pecitying g g adj
portfolios, following the instructions set out in section S.01.03 of Annex III;

(d) template S.02.01.02 of Annex I, specifying balance sheet information, following the instructions set out in section
$.02.01 of Annex III;

(e) template S.23.01.04 of Annex I, specifying information on own funds, following the instructions set out in section
S.23.01 of Annex III;

(f) where the group uses the standard formula for the calculation of the Solvency Capital Requirement, template
S.25.01.04 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
$.25.01 of Annex III;

(g) where the group uses the standard formula and a partial internal model for the calculation of the Solvency Capital
Requirement, template S.25.02.04 of Annex I, specifying the Solvency Capital Requirement, following the
instructions set out in section S.25.02 of Annex III;
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(h) where the group uses a full internal model for the calculation of the Solvency Capital Requirement, template
$.25.03.04 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
S.25.03 of Annex II;

(i) template S.32.01.04 of Annex I, specifying information on the insurance and reinsurance undertakings in the scope
of the group, following the instructions set out in section S.32.01 of Annex III;

() template S.33.01.04 of Annex I, specifying information on requirements of insurance and reinsurance undertakings
in the scope of the group, following the instructions set out in section S.33.01 of Annex III;

(k) template S.34.01.04 of Annex I, specifying information on other regulated financial undertakings and other non-
regulated financial undertakings including insurance holding companies and mixed financial holding companies,
following the instructions set out in section S.34.01 of Annex III.

2. The templates referred to in points (c), (d), (f), (g) and (h) of paragraph 1 shall only be submitted by participating
insurance and reinsurance undertakings, insurance holding companies and mixed financial holding companies which, for
the calculation of group solvency, use method 1 as defined in Article 230 of Directive 2009/138/EC, either exclusively
or in combination with method 2 as defined in Article 233 of that Directive.

Article 23

Quarterly quantitative templates for groups

1. Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall submit quarterly, unless the scope or the frequency of the reporting is limited in accordance with the
second subparagraph of Article 254(2) of Directive 2009/138/EC, the information referred to in Article 304(1)(d) of
Delegated Regulation (EU) 2015/35, in conjunction with Article 372(1) of that Delegated Regulation, using the
following templates:

(a) template S.01.01.05 of Annex I, specifying the content of the submission, following the instructions set out in
section S.01.01 of Annex IIf;

(b) template S.01.02.04 of Annex I, specifying basic information on the group and the content of the reporting in
general, following the instructions set out in section S.01.02 of Annex IIf;

(c) where, for the calculation of group solvency, the group uses method 1 as defined in Article 230 of Directive
2009/138EC, either exclusively or in combination with method 2 as defined in Article 233 of that Directive,
template S.02.01.02 of Annex I to this Regulation, specifying balance sheet information using the valuation in
accordance with Article 75 of Directive 2009/138/EC, following the instructions set out in section S.02.01 of
Annex III to this Regulation;

(d) template S.05.01.02 of Annex I, specifying information on premiums, claims and expenses for each line of business
as defined in Annex I to Delegated Regulation (EU) 2015/35 using the valuation and recognition principles used in
the consolidated financial statements, following the instructions set out in section S.05.01 of Annex III to this
Regulation;

(e) template S.06.02.04 of Annex I, providing an item-by-item list of assets, following the instructions set out in section
S.06.02 of Annex III and using the CIC code as set out in Annex V and defined in Annex VI;

(f) where the ratio of collective investments held by the group to total investments is higher than 30 %, template
$.06.03.04 of Annex I, providing information on the look-through of all collective investments held by the group,
following the instructions set out in section S.06.03 of Annex III;
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() template S.08.01.04 of Annex I, providing an item-by-item list of open positions of derivatives, following the
instructions set out in section S.08.01 of Annex IIl and using the CIC code as set out in Annex V and defined in
Annex VI;

h) template S.08.02.04 of Annex I, providing an item-by-item list of transactions of derivatives during the reportin
p p g Y g P g
year, following the instructions set out in section S.08.02 of Annex III and using the CIC code as set out in Annex V
and defined in Annex VI;

(i) template S.23.01.04 of Annex I, specifying information on own funds, following the instructions set out in section
$.23.01 of Annex IIL

2. For the purposes of point (f) of paragraph 1, where for the calculation of group solvency method 1 as defined in
Article 230 of Directive 2009/138/EC is used exclusively, the ratio of collective investments held by the group to total
investments shall be determined by the sum of items C0010/R0180, collective investment undertakings included in item
C0010/R0220 and collective investment undertakings included in item C0010/R0090 of template S.02.01.02, divided
by the sum of items CO010/R0070 and C0010/R0220 of template S.02.01.02. Where, for the calculation of group
solvency, method 1 is used in combination with method 2 as defined in Article 233 of Directive 2009/138/EC, or
method 2 is used exclusively, the ratio shall be calculated in accordance with the first sentence and adjusted in order to
capture the required items of all entities included in the scope of template S.06.02.04.

Article 24

Simplifications allowed on quarterly reporting for groups

With regard to the information referred to in point (c) of Article 23(1), quarterly measurements may rely on estimates
and estimation methods to a greater extent than measurements of annual financial data. The measurement procedures
for the quarterly reporting shall be designed to ensure that the resulting information is reliable and complies with the
standards laid down in Directive 2009/138/EC and that all material information that is relevant for the understanding of
the data is reported.

Article 25

Annual quantitative templates for groups — Basic information and content of submission

Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35,
in conjunction with Article 372(1) of that Delegated Regulation, using the following templates:

(a) template S.01.01.04 of Annex I, specifying the content of the submission, following the instructions set out in
section S.01.01 of Annex III;

(b) template S.01.02.04 of Annex I, specifying basic information on the undertaking and the content of the reporting in
general, following the instructions set out in section S.01.02 of Annex IIJ;

(c) where, for the calculation of group solvency, the group uses method 1 as defined in Article 230 of Directive
2009/138/EC, either exclusively or in combination with method 2 as defined in Article 233 of that Directive,
template S.01.03.04 of Annex I to this Regulation, specifying basic information on the ring-fenced funds and
matching adjustment portfolios, following the instructions set out in section S.01.03 of Annex III to this Regulation.
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Article 26

Annual quantitative templates for groups — Balance sheet and other general information

1. Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35,
in conjunction with Article 372(1) of that Delegated Regulation, using the following templates:

(a) template S.02.01.01 of Annex I, specifying balance sheet information using both the valuation in accordance with
Article 75 of Directive 2009/138/EC and the valuation following the consolidated financial statements, following the
instructions set out in section S.02.01 of Annex III;

(b) template S.02.02.01 of Annex I, specifying information on assets and liabilities by currency, following the
instructions set out in section S.02.02 of Annex III;

(c) template S.03.01.04 of Annex I, specifying general information on off-balance sheet items, following the instructions
set out in section S.03.01 of Annex III;

(d) template S.03.02.04 of Annex I, providing a list of off-balance sheet unlimited guarantees received, following the
instructions set out in section S.03.02 of Annex III;

(e) template S.03.03.04 of Annex I, providing a list of off-balance sheet unlimited guarantees provided, following the
instructions set out in section S.03.03 of Annex III;

(f) template S.05.01.01 of Annex I, specifying information on premiums, claims and expenses for each line of business
as defined in Annex I to Delegated Regulation (EU) 2015/35 applying the valuation and recognition principles used
in the consolidated financial statements, following the instructions set out in section S.05.01 of Annex III to this
Regulation;

(g) template S.05.02.01 of Annex I, specifying information on premiums, claims and expenses by country applying the
valuation and recognition principles used in the consolidated financial statements, following the instructions set out
in section S.05.02 of Annex IIL

2. The templates referred to in points (a) and (b) of paragraph 1 shall only be submitted by participating insurance
and reinsurance undertakings, insurance holding companies and mixed financial holding companies which, for the
calculation of group solvency, use method 1 as defined in Article 230 of Directive 2009/138/EC, either exclusively or in
combination with method 2 as defined in Article 233 of that Directive.

Article 27

Annual quantitative templates for groups — Investments information

1. Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall, unless exempted under the third subparagraph of Article 254(2) of Directive 2009/138/EC in relation
to a specific template, submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU)
2015/35, in conjunction with Article 372(1) of that Delegated Regulation, using the following templates:

(a) where the group is exempted from the annual submission of information in templates S.06.02.04 or S.08.01.04 in
accordance with the third subparagraph of Article 254(2) of Directive 2009/138/EC, template S.06.01.01 of Annex I
to this Regulation, providing summary information of assets, following the instructions set out in section S.06.01 of
Annex III to this Regulation;

(b) where the group is exempted from reporting the template S.06.02.04 in relation to the last quarter in accordance
with the second subparagraph of Article 254(2) of Directive 2009/138/EC, template S.06.02.04 of Annex I to this
Regulation, providing an item-by-item list of assets, following the instructions set out in section S.06.02 of Annex III
to this Regulation;
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(c) where the group is exempted from reporting the template S.06.03.04 in relation to the last quarter in accordance
with the second subparagraph of Article 254(2) of Directive 2009/138/EC, or has not reported it quarterly because
the ratio of collective investment held by the group to total investments, as referred to in Article 23(1)(f) of this
Regulation, is not higher than 30 %, template S.06.03.04 of Annex I to this Regulation, providing information on
the look-through of all collective investments held by the undertakings, following the instructions set out in section
$.06.03 of Annex III to this Regulation;

(d) where the ratio of the value of structured products held by the group to total investments is higher than 5 %,
template S.07.01.04 of Annex I, providing an item-by-item list of structured products, following the instructions set
out in section S.07.01 of Annex IIf;

(e) where the group is exempted from reporting the template S.08.01.04 in relation to the last quarter in accordance
with the second subparagraph of Article 254(2) of Directive 2009/138/EC, template S.08.01.04 of Annex I to this
Regulation, providing an item-by-item list of open positions of derivatives, following the instructions set out in
section S.08.01 of Annex III to this Regulation;

(f) where the group is exempted from reporting the template S.08.02.04 in relation to the last quarter in accordance
with the second subparagraph of Article 254(2) of Directive 2009/138/EC, template S.08.02.04 of Annex I to this
Regulation, providing an item-by-item list of transactions of derivatives, following the instructions set out in section
$.08.02 of Annex III to this Regulation;

() template S.09.01.04 of Annex I, specifying information on income, gains and losses in the reporting period by asset
category as defined in Annex IV, following the instructions set out in section S.09.01 of Annex III;

(h) where the ratio of the value of underlying securities, on and off balance sheet, involved in lending or repurchase
agreements, for contracts with maturity dates falling after the reporting reference date, to the total investments is
higher than 5 %, template S.10.01.04 of Annex I, providing an item-by-item list securities lending and repurchase
agreements on and off-balance sheet, following the instructions set out in section S.10.01 of Annex III;

(i) template S.11.01.04 of Annex I, providing an item-by-item list of assets held as collateral, consisting of all types of
off-balance sheet asset categories held as collateral, following the instructions set out in section S.11.01 of Annex IIL

2. For the purposes of point (d) of paragraph 1, where for the calculation of group solvency method 1 as defined in
Article 230 of Directive 2009/138/EC is used exclusively, the ratio of the value of structured products held by the group
to total investments shall be determined by the sum of assets classified in categories 5 and 6, as defined in Annex IV to
this Regulation, divided by the sum of items C0010/R0070 and C0010/R0020 of template S.02.01.01. Where, for the
calculation of group solvency, method 1 is used in combination with method 2 as defined in Article 233 of Directive
2009/138/EC, or method 2 is used exclusively, the ratio shall be calculated in accordance with the first sentence and
adjusted in order to capture the required items of all entities included in the scope of template S.06.02.04.

3. For the purposes of point (h) of paragraph 1, where for the calculation of group solvency method 1 as defined in
Article 230 of Directive 2009/138/EC is used exclusively, the ratio shall be determined by the sum of the underlying
securities, on and off balance sheet, involved in lending or repurchase agreements, for contracts with maturity dates
falling after the reporting reference date, divided by the sum of items CO010/R0070 and C0010/R0220 of template
S.02.01.01. Where, for the calculation of group solvency, method 1 is used in combination with method 2 as defined in
Article 233 of Directive 2009/138/EC, or method 2 is used exclusively, the ratio shall be calculated in accordance with
the first sentence and adjusted in order to capture the required items of all entities included in the scope of template
S.06.02.04.

Article 28

Annual quantitative templates for groups — Variable annuities information

Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35,
in conjunction with Article 372(1) of that Delegated Regulation, using the following templates:

(a) template S.15.01.04 of Annex I, specifying information on the description of the guarantees of variable annuities by
product issued under direct business by undertakings in the scope of the group and established outside the EEA,
following the instructions set out in section S.15.01 of Annex III;
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(b) template S.15.02.04 of Annex I, specifying information on the hedging of guarantees of variable annuities by
product issued under direct business by undertakings in the scope of the group and established outside the EEA,
following the instructions set out in section S.15.02 of Annex III

Article 29
Annual quantitative templates for groups — Long term guarantees information

Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35,
in conjunction with Article 372(1) of that Delegated Regulation, using template S.22.01.04 of Annex I to this
Regulation, specifying information on the impact of the long term guarantees and transitional measures, following the
instructions set out in section S.22.01 of Annex III to this Regulation.

Article 30
Annual quantitative templates for groups — Own funds information

1. Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35,
in conjunction with Article 372(1) of that Delegated Regulation, using the following templates:

(a) template S.23.01.04 of Annex I, specifying information on own funds, following the instructions set out in section
$.23.01 of Annex III;

(b) template S.23.02.04 of Annex I, providing detailed information on own funds by tiers, following the instructions set
out in section S.23.02 of Annex IIf;

(c) template S.23.03.04 of Annex I, specifying information on annual movements on own funds, following the
instructions set out in section S.23.03 of Annex III;

(d) template S.23.04.04 of Annex I, providing a list of items on own funds, following the instructions set out in section
S$.23.04 of Annex IIL

2. The templates referred to in points (b) and (c) of paragraph 1 shall only be submitted by participating insurance
and reinsurance undertakings, insurance holding companies and mixed financial holding companies which, for the
calculation of group solvency, use method 1 as defined in Article 230 of Directive 2009/138/EC, either exclusively or in
combination with method 2 as defined in Article 233 of that Directive.

Article 31
Annual quantitative templates for groups — Solvency Capital Requirement information

1. Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies which, for the calculation of group solvency, use method 1 as defined in Article 230 of Directive
2009/138EC, either exclusively or in combination with method 2 as defined in Article 233 of that Directive, shall
submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35, in conjunction
with Article 372(1) of that Delegated Regulation, using the following templates:

(a) where the group uses the standard formula for the calculation of the Solvency Capital Requirement, template
§$.25.01.04 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
$.25.01 of Annex III;
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(b) where the group uses the standard formula and a partial internal model for the calculation of the Solvency Capital
Requirement, template S.25.02.04 of Annex I, specifying the Solvency Capital Requirement, following the
instructions set out in section S.25.02 of Annex III;

(c) where the group uses a full internal model for the calculation of the Solvency Capital Requirement, template
$.25.03.04 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
$.25.03 of Annex III;

(d) template S.26.01.04 of Annex I, specifying information on market risk, following the instructions set out in section
$.26.01 of Annex III;

(e) template S.26.02.04 of Annex I, specifying information on counterparty default risk, following the instructions set
out in section S.26.02 of Annex II;

(f) template S.26.03.04 of Annex I, specifying information on life underwriting risk, following the instructions set out
in section S.26.03 of Annex IIf;

(g) template S.26.04.04 of Annex I, specifying information on health underwriting risk, following the instructions set
out in section S.26.04 of Annex IIf;

(h) template S.26.05.04 of Annex I, specifying information on non-life underwriting risk, following the instructions set
out in section S.26.05 of Annex III;

(i) template S.26.06.04 of Annex I, specifying information on operational risk, following the instructions set out in
section S.26.06 of Annex III;

() template S.26.07.04 of Annex I, specifying information on the simplifications used in the calculation of the
Solvency Capital Requirement, following the instructions set out in section S.26.07 of Annex IIf;

(k) template S.27.01.04 of Annex I, specifying information on non-life catastrophe risk, following the instructions set
out in section S.27.01 of Annex IIL

2. In case of existence of ring-fenced funds or matching adjustment portfolios, the templates referred to in points (d)
to (k) of paragraph 1 shall not be reported for the group as a whole.

3. Where a partial internal model is used, the templates referred to in points (d) to (k) of paragraph 1 shall only be
reported in relation to the risks covered by the standard formula, unless otherwise decided on the basis of Article 35.

4. Where a full internal model is used, the templates referred to in points (d) to (k) of paragraph 1 shall not be
reported.

Article 32

Annual quantitative templates for groups — Reinsurers and special purpose vehicles information

Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35,
in conjunction with Article 372(1) of that Delegated Regulation, using the following templates:

(a) template S.31.01.04 of Annex I, specifying information on share of reinsurers, following the instructions set out in
section S.31.01 of Annex III;

(b) template S.31.02.04 of Annex I, specifying information on special purpose vehicles from the perspective of the
insurance or reinsurance undertaking transferring risk to the special purpose vehicles, following the instructions set
out in section S.31.02 of Annex IIL
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Article 33

Annual quantitative templates for groups — Group specific information

Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35,
in conjunction with Article 372(1) of that Delegated Regulation using the following templates:

(a) template S.32.01.04 of Annex I, specifying information on the insurance and reinsurance undertakings in the scope
of the group, following the instructions set out in section S.32.01 of Annex III;

(b) template S.33.01.04 of Annex I, specifying information on requirements of insurance and reinsurance undertakings
in the scope of the group, following the instructions set out in section S.33.01 of Annex IIf;

(c) template S.34.01.04 of Annex I, specifying information on financial undertakings other than insurance
and reinsurance undertakings, and on non-regulated undertakings carrying out financial activities as defined in
Article 1(52) of Delegated Regulation (EU) 2015/35, following the instructions set out in section S.34.01 of
Annex 1II;

(d) template S.35.01.04 of Annex I, specifying information on technical provisions of undertakings of the group,
following the instructions set out in section S.35.01 of Annex III;

(e) template S.36.01.01 of Annex I, specifying information on significant intra-group-transactions involving equity-type
transactions, debt and asset transfer, above the threshold determined by the group supervisor in accordance with
Article 245(3) of Directive 2009/138/EC, following the instructions set out in section S.36.01 of Annex III to this
Regulation;

(f) template S.36.02.01 of Annex I, specifying information on significant intra-group-transactions on derivatives,
including the guarantees supporting any derivatives instruments, above the threshold determined by the group
supervisor in accordance with Article 245(3) of Directive 2009/138/EC, following the instructions set out in section
S.36.02 of Annex III to this Regulation;

(g) template S.36.03.01 of Annex I, specifying information on significant intra-group-transactions on reinsurance, above
the threshold determined by the group supervisor in accordance with Article 245(3) of Directive 2009/138/EC,
following the instructions set out in section S.36.03 of Annex III to this Regulation;

(h) template S.36.04.01 of Annex I, specifying information on significant intra-group-transactions on internal cost
sharing, contingent liabilities (other than derivatives) and off-balance sheet items and other types of intra-group
transactions, above the threshold determined by the group supervisor in accordance with Article 245(3) of Directive
2009/138EC, following the instructions set out in section S.36.04 of Annex III to this Regulation;

(i) template S.37.01.04 of Annex I, specifying information on significant risk concentrations, above the threshold
determined by the group supervisor in accordance with Article 244(3) of Directive 2009/138/EC, following the
instructions set out in section S.37.01 of Annex III to this Regulation.

Article 34

Annual quantitative templates for groups — ring-fenced funds, material matching adjustment
portfolios and remaining part information

1. Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies which, for the calculation of group solvency, use method 1 as defined in Article 230 of Directive
2009/138EC, either exclusively or in combination with method 2 as defined in Article 233 of that Directive, shall
submit annually the information referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35, in conjunction
with Article 372(1) of that Delegated Regulation, using the following templates in relation to all material ring-fenced
funds and all material matching adjustment portfolios related to the part that is consolidated as referred to in points (a)
and (c) of Article 335(1) of Delegated Regulation (EU) 2015/35, as well as in relation to the remaining part:

(a) template SR.01.01.04 of Annex I, specifying the content of the submission, following the instructions set out in
section S.01.01 of Annex IIf;
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(b) where the group uses the standard formula for the calculation of the Solvency Capital Requirement, template
SR.25.01.01 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
S.25.01 of Annex II;

(c) where the group uses the standard formula and a partial internal model for the calculation of the Solvency Capital
Requirement, template SR.25.02.01 of Annex I, specifying the Solvency Capital Requirement, following the
instructions set out in section S.25.02 of Annex III;

(d) where the group uses a full internal model for the calculation of the Solvency Capital Requirement, template
SR.25.03.01 of Annex I, specifying the Solvency Capital Requirement, following the instructions set out in section
$.25.03 of Annex III;

() template SR.26.01.01 of Annex I, specifying information on market risk, following the instructions set out in
section S.26.01 of Annex III;

(f) template SR.26.02.01 of Annex I, specifying information on counterparty default risk, following the instructions set
out in section S.26.02 of Annex IIf;

(g) template SR.26.03.01 of Annex I, specifying information on life underwriting risk, following the instructions set out
in section S.26.03 of Annex IIf;

(h) template SR.26.04.01 of Annex I, specifying information on health underwriting risk, following the instructions set
out in section S.26.04 of Annex IIf;

(i) template SR.26.05.01 of Annex I, specifying information on non-life underwriting risk, following the instructions
set out in section S.26.05 of Annex III;

() template SR.26.06.01 of Annex I, specifying information on operational risk following, the instructions set out in
section S.26.06 of Annex III;

(k) template SR.26.07.01 of Annex I, specifying information on the simplifications used in the calculation of the
Solvency Capital Requirement, following the instructions set out in section S.26.07 of Annex III;

() template SR.27.01.01 of Annex I, specifying information on non-life catastrophe risk, following the instructions set
out in section S.27.01 of Annex IIL

2. Where a partial internal model is used, the templates referred to in points (e) to (l) of paragraph 1 shall only be
reported in relation to the risks covered by the standard formula, unless otherwise decided on the basis of Article 35.

3. Where a full internal model is used, the templates referred to in points (e) to (I) of paragraph 1 shall not be
reported.

4.  Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies which, for the calculation of group solvency, use method 1 as defined in Article 230 of Directive
2009/138EC, either exclusively or in combination with method 2 as defined in Article 233 of that Directive, shall, in
addition to the information submitted using templates referred to in paragraph 1, annually submit balance sheet
information in relation to all material ring-fenced funds related to the part that is consolidated as referred to in
points (a) or (c) of Article 335(1) of Delegated Regulation (EU) 2015/35, as well as in relation to the remaining part, as
referred to in Article 304(1)(d) of Delegated Regulation (EU) 2015/35, in conjunction with Article 372(1) of that
Delegated Regulation, using template SR.02.01.01 of Annex I to this Regulation, following the instructions set out in
section S.02.01 of Annex III to this Regulation.

Article 35

Annual quantitative templates for groups — internal model users

Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies that calculate the Solvency Capital Requirement using an approved partial or full internal model shall agree
with its group supervisor the templates to be submitted annually in relation to the information on the Solvency Capital
Requirement.
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Article 36
Quantitative templates for groups — intra-group transactions and risk concentrations

Participating insurance and reinsurance undertakings, insurance holding companies and mixed financial holding
companies shall report:

(a) significant and very significant intra-group transactions referred to in the first and second subparagraphs of
Article 245(2) of Directive 2009/138/EC and intra-group transactions to be reported in all circumstances referred to
in Article 245(3) of that Directive using, as appropriate, templates S.36.01.01, S.36.02.01, S.36.03.01 and
$.36.04.01 of Annex I to this Regulation, following the instructions set out in section S.36.01 to S.36.04 of
Annex III to this Regulation;

(b) significant risk concentrations referred to in Article 244(2) of Directive 2009/138/EC and risk concentrations to be

reported in all circumstances referred to in Article 244(3) of that Directive using template S.37.01.04 of Annex I to
this Regulation, following the instructions set out in section S.37.01 of Annex III to this Regulation.

CHAPTER IV

FINAL PROVISION
Article 37
Entry into force

This Regulation shall enter into force on the day following that of its publication in the Official Journal of the European
Union.

This Regulation shall apply from 1 January 2016.

This Regulation shall be binding in its entirety and directly applicable in all Member States.

Done at Brussels, 2 December 2015.

For the Commission
The President
Jean-Claude JUNCKER
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ANNEX |

$.01.01.01
Content of the submission
Template Code  Template name C0010
$.01.02.01 Basic Information — General R0010
$.01.03.01 Basic Information — RFF and matching adjustment portfolios R0020
$.02.01.01 Balance sheet R0030
$.02.02.01 Assets and liabilities by currency R0040
$.03.01.01 Off-balance sheet items — general R0060
$.03.02.01 Srfg-:ratflzzeg sheet items — List of unlimited guarantees received by the R0070
$.03.03.01 Srfg—gratl:l?i;eg sheet items — List of unlimited guarantees provided by the R0080
S.04.01.01 Activity by country R0090
$.04.02.01 Ll;i(iar(;liitgio:a r?ir; r?slal?:b}]?t yin Part A of Annex I of Solvency II Directive, R0100
$.05.01.01 Premiums, claims and expenses by line of business R0O110
$.05.02.01 Premiums, claims and expenses by country R0120
$.06.01.01 Summary of assets R0130
$.06.02.01 List of assets R0140
$.06.03.01 Collective investment undertakings — look-through approach R0150
$.07.01.01 Structured products R0160
$.08.01.01 Open derivatives R0170
$.08.02.01 Derivatives Transactions R0180
$.09.01.01 Income/gains and losses in the period R0190
$.10.01.01 Securities lending and repos R0200
$.11.01.01 Assets held as collateral R0210
$.12.01.01 Life and Health SLT Technical Provisions R0220
$.12.02.01 Life and Health SLT Technical Provisions — by country R0230
S.13.01.01 Projection of future gross cash flows R0240
$.14.01.01 Life obligations analysis R0250
$.15.01.01 Description of the guarantees of variable annuities R0260
S$.15.02.01 Hedging of guarantees of variable annuities R0270
$.16.01.01 Information on annuities stemming from Non-Life Insurance obligations ~ R0280
$.17.01.01 Non-Life Technical Provisions R0290
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Template Code Template name C0010

$.17.02.01

S.18.01.01

S$.19.01.01

$.20.01.01

$.21.01.01

$.21.02.01

$.21.03.01

S$.22.01.01

S.22.04.01

$.22.05.01

$.22.06.01

$.23.01.01

$.23.02.01

S$.23.03.01

$.23.04.01

$.24.01.01

$.25.01.01

$.25.02.01

$.25.03.01

$.26.01.01

$.26.02.01

$.26.03.01

$.26.04.01

$.26.05.01

$.26.06.01

$.26.07.01

$.27.01.01

$.28.01.01

Non-Life Technical Provisions — By country

Projection of future cash flows (Best Estimate — Non Life)

Non-life insurance claims

Development of the distribution of the claims incurred

Loss distribution risk profile

Underwriting risks non-life

Non-life distribution of underwriting risks — by sum insured

Impact of long term guarantees measures and transitionals

Information on the transitional on interest rates calculation

Overall calculation of the transitional on technical provisions

Best estimate subject to volatility adjustment by country and currency
Own funds

Detailed information by tiers on own funds

Annual movements on own funds

List of items on own funds

Participations held

Solvency Capital Requirement — for undertakings on Standard Formula

Solvency Capital Requirement — for undertakings using the standard
formula and partial internal model

Solvency Capital Requirement — for undertakings on Full Internal Mod-
els

Solvency Capital Requirement — Market risk

Solvency Capital Requirement — Counterparty default risk

Solvency Capital Requirement — Life underwriting risk

Solvency Capital Requirement — Health underwriting risk

Solvency Capital Requirement — Non-Life underwriting risk

Solvency Capital Requirement — Operational risk

Solvency Capital Requirement — Simplifications

Solvency Capital Requirement — Non-Life and Health catastrophe risk

Minimum Capital Requirement — Only life or only non-life insurance
or reinsurance activity

R0300

R0310

R0320

R0330

R0340

R0350

R0360

R0370

R0380

R0390

R0400

R0410

R0420

R0430

R0440

R0450

R0460

R0470

R0480

R0500

R0510

R0520

R0530

R0540

R0550

R0560

R0570

R0580
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Template Code Template name C0010

$.28.02.01

$.29.01.01

$.29.02.01

$.29.03.01

$.29.04.01

$.30.01.01
$.30.02.01
$.30.03.01
$.30.04.01
$.31.01.01
$.31.02.01
$.36.01.01
$.36.02.01
$.36.03.01
$.36.04.01

Minimum Capital Requirement — Both life and non-life insurance activ-
ity

Excess of Assets over Liabilities

Excess of Assets over Liabilities — explained by investments and finan-
cial liabilities

Excess of Assets over Liabilities — explained by technical provisions

Detailed analysis per period — Technical flows versus Technical provi-
sions

Facultative covers for non-life and life business basic data
Facultative covers for non-life and life business shares data
Outgoing Reinsurance Program basic data

Outgoing Reinsurance Program shares data

Share of reinsurers (including Finite Reinsurance and SPV’s)
Special Purpose Vehicles

IGT — Equity-type transactions, debt and asset transfer
IGT — Derivatives

IGT — Internal reinsurance

IGT — Cost Sharing, contingent liabilities, off BS and other items

R0590

R0600

R0610

R0620

R0630

R0640
R0650
R0660
R0670
R0680
R0690
R0740
R0O750
R0O760
R0O770
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$.01.01.02

Content of the submission

Template Code
S.01.02.01

S.02.01.02
S.05.01.02
S.06.02.01
S.06.03.01
$.08.01.01
$.08.02.01
$.12.01.02
$.17.01.02
$.23.01.01

$.28.01.01

$.28.02.01

S.01.01.03

Template name

Basic Information — General

Balance sheet

Premiums, claims and expenses by line of business

List of assets

Collective investment undertakings — look-through approach
Open derivatives

Derivatives Transactions

Life and Health SLT Technical Provisions

Non-Life Technical Provisions

Own funds

Minimum Capital Requirement — Only life or only non-life insurance
or reinsurance activity

Minimum Capital Requirement — Both life and non-life insurance activ-
ity

Content of the submission

Template Code
S.01.02.01

S.01.03.01
$.02.01.02
S$.23.01.01
$.25.01.01

$.25.02.01
$.25.03.01
$.28.01.01

$.28.02.01

Template name

Basic Information — General

Basic Information — RFF and matching adjustment portfolios

Balance sheet

Own funds

Solvency Capital Requirement — for undertakings on Standard Formula

Solvency Capital Requirement — for undertakings using the standard
formula and partial internal model

Solvency Capital Requirement — for undertakings on Full Internal Mod-
els

Minimum Capital Requirement — Only life or only non-life insurance
or reinsurance activity

Minimum Capital Requirement — Both life and non-life insurance activ-
ity

R0010
R0030
RO110
R0140
R0O150
R0O170
R0O180
R0220
R0290
R0410

R0580

R0590

R0010
R0020
R0030
R0410
R0460

R0470

R0480

R0580

R0590

C0010

C0010
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$.01.01.04
Content of the submission
Template Code Template name C0010

$.01.02.04 Basic Information — General

S.01.03.04 Basic Information — RFF and matching adjustment portfolios

$.02.01.01 Balance sheet

$.02.02.01 Assets and liabilities by currency

$.03.01.04 Off-balance sheet items — general

$.03.02.04 ;fij)palance sheet items — List of unlimited guarantees received by the

5.03.03.04 ;)rf(fj;alance sheet items — List of unlimited guarantees provided by the

$.05.01.01 Premiums, claims and expenses by line of business

$.05.02.01 Premiums, claims and expenses by country

$.06.01.01 Summary of assets

$.06.02.04 List of assets

$.06.03.04 Collective investment undertakings — look-through approach

S.07.01.04 Structured products

S.08.01.04 Open derivatives

S.08.02.04 Derivatives Transactions

$.09.01.04 Income/gains and losses in the period

$.10.01.04 Securities lending and repos

$.11.01.04 Assets held as colateral

S.15.01.04 Description of the guarantees of variable annuities

S$.15.02.04 Hedging of guarantees of variable annuities

$.22.01.04 Impact of long term guarantees measures and transitionals

$.23.01.04 Own funds

$.23.02.04 Detailed information by tiers on own funds

$.23.03.04 Annual movements on own funds

$.23.04.04 List of items on own funds

$.25.01.04 Solvency Capital Requirement — for groups on Standard Formula

$.25.02.04 Solvency Cz?pital Requirement — for groups using the standard formula
and partial internal model

$.25.03.04 Solvency Capital Requirement — for groups on Full Internal Models

$.26.01.04 Solvency Capital Requirement — Market risk

$.26.02.04 Solvency Capital Requirement — Counterparty default risk

R0010

R0020

R0030

R0040

R0060

R0070

R0080

RO110

R0120

R0130

R0140

R0O150

R0O160

R0O170

R0180

R0190

R0200

R0210

R0260

R0270

R0370

R0410

R0420

R0430

R0440

R0460

R0470

R0480

R0500

R0O510
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Template Code Template name C0010

$.26.03.04
$.26.04.04
$.26.05.04
$.26.06.04
$.26.07.04
$.27.01.04
S$.31.01.04
$.31.02.04
S$.32.01.04
S$.33.01.04

$.34.01.04

$.35.01.04
$.36.01.01
$.36.02.01
$.36.03.01
$.36.04.01
$.37.01.04

Solvency Capital Requirement — Life underwriting risk

Solvency Capital Requirement — Health underwriting risk

Solvency Capital Requirement — Non-Life underwriting risk

Solvency Capital Requirement — Operational risk

Solvency Capital Requirement — Simplifications

Solvency Capital Requirement — Non-Life and Health catastrophe risk
Share of reinsurers (including Finite Reinsurance and SPV’s)

Special Purpose Vehicles

Undertakings in the scope of the group

Insurance and Reinsurance individual requirements

Other regulated and non-regulated financial undertakings including in-
surance holding companies and mixed financial holding company indi-
vidual requirements

Contribution to group Technical Provisions

IGT — Equity-type transactions, debt and asset transfer

IGT — Derivatives

IGT — Internal reinsurance

IGT — Cost Sharing, contingent liabilities, off BS and other items

Risk concentration

R0520
R0530
R0540
R0550
R0560
R0570
R0680
R0690
R0700
R0O710

R0720

R0O730
R0740
R0O750
R0760
R0O770
R0O780
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$.01.01.05
Content of the submission
Template Code Template name C0010
$.01.02.04 Basic Information — General R0010
$.02.01.02 Balance sheet R0030
$.05.01.02 Premiums, claims and expenses by line of business R0O110
$.06.02.04 List of assets R0140
$.06.03.04 Collective investment undertakings — look-through approach R0150
S.08.01.04 Open derivatives R0170
S.08.02.04 Derivatives Transactions R0180
$.23.01.04 Own funds R0410
$.01.01.06
Content of the submission
Template Code Template name C0010
$.01.02.04 Basic Information — General R0010
S.01.03.04 Basic Information — RFF and matching adjustment portfolios R0020
$.02.01.02 Balance sheet R0030
$.23.01.04 Own funds R0410
$.25.01.04 Solvency Capital Requirement — for groups on Standard Formula R0460
$.25.02.04 igév;l;%a?ezgit;lni{legqu(igeerlnent — for groups using the standard formula R0470
$.25.03.04 Solvency Capital Requirement — for groups on Full Internal Models R0480
$.32.01.04 Entities in the scope of the group R0700
$.33.01.04 Insurance and Reinsurance individual requirements R0710
Other regulated and non-regulated financial undertakings including in-
$.34.01.04 surance holding companies and mixed financial holding company indi- R0720

vidual requirements
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SR.01.01.01
Content of the submission

Ring-fenced fund/matching portfolio/remaining part ~ Z0010

Fund/Portfolio number ~ Z0020

Template Code Template name C0010
SR.02.01.01 Balance sheet R0790
SR.12.01.01 Life and Health SLT Technical Provisions R0800
SR.17.01.01 Non-Life Technical Provisions R0810
SR.22.02.01 Projection of future cash flows (Best Estimate — Matching portfolios) R0820
SR.22.03.01 Information on the matching adjustment calculation R0830
SR.25.01.01 Solvency Capital Requirement — for undertakings on Standard Formula ~ R0840
SR.25.02.01 ?(())rlgilﬁzya fg%;ihﬁigﬁfﬁegod_d for undertakings using the standard RO850
SR.25.03.01 ilzlvency Capital Requirement — for undertakings on Full Internal Mod- RO860
SR.26.01.01 Solvency Capital Requirement — Market risk R0870
SR.26.02.01 Solvency Capital Requirement — Counterparty default risk R0880
SR.26.03.01 Solvency Capital Requirement — Life underwriting risk R0890
SR.26.04.01 Solvency Capital Requirement — Health underwriting risk R0900
SR.26.05.01 Solvency Capital Requirement — Non-Life underwriting risk R0910
SR.26.06.01 Solvency Capital Requirement — Operational risk R0920
SR.26.07.01 Solvency Capital Requirement — Simplifications R0930
SR.27.01.01 Solvency Capital Requirement — Non-Life and Health catastrophe risk ~ R0940
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SR.01.01.04
Content of the submission
Ring-fenced fund/matching portfolio/remaining part ~ Z0010
Fund/Portfolio number ~ Z0020
Template Code Template name C0010
SR.02.01.04 Balance sheet R0790
SR.25.01.01 Solvency Capital Requirement — Only SF R0840
SR.25.02.01 Solvency Capital Requirement — SF and PIM R0850
SR.25.03.01 Solvency Capital Requirement — IM R0860
SR.26.01.01 Solvency Capital Requirement — Market risk R0870
SR.26.02.01 Solvency Capital Requirement — Counterparty default risk R0880
SR.26.03.01 Solvency Capital Requirement — Life underwriting risk R0890
SR.26.04.01 Solvency Capital Requirement — Health underwriting risk R0900
SR.26.05.01 Solvency Capital Requirement — Non-Life underwriting risk R0910
SR.26.06.01 Solvency Capital Requirement — Operational risk R0920
SR.26.07.01 Solvency Capital Requirement — Simplifications R0930
SR.27.01.01 Solvency Capital Requirement — Non-Life and Health catastrophe risk ~ R0940
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$.01.02.01

Basic Information — General

C0010
Undertaking name R0010
Undertaking identification code R0020
Type of code of undertaking R0030
Type of undertaking R0040
Country of authorisation R0050
Language of reporting R0070
Reporting submission date R0080
Reporting reference date R0090
Regular/Ad-hoc submission R0100
Currency used for reporting R0O110
Accounting standards R0120
Method of Calculation of the SCR R0130
Use of undertaking specific parameters R0140
Ring-fenced funds R0150
Matching adjustment R0170
Volatility adjustment R0180
Transitional measure on the risk-free interest rate R0190
Transitional measure on technical provisions R0200
Initial submission or re-submission R0210
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$.01.02.04

Basic Information — General

C0010
Participating undertaking name R0010
Group identification code R0020
Type of code of group R0030
Country of the group supervisor R0050
Sub-group information R0060
Language of reporting R0070
Reporting submission date R0080
Reporting reference date R0090
Regular/Ad-hoc submission R0100
Currency used for reporting R0110
Accounting standards R0120
Method of Calculation of the group SCR R0130
Use of group specific parameters R0140
Ring-fenced funds R0150
Method of group solvency calculation R0160
Matching adjustment R0170
Volatility adjustment R0180
Transitional measure on the risk-free interest rate R0190
Transitional measure on technical provisions R0200
Initial submission or re-submission R0210




S.01.03.01

Basic Information — RFF and matching adjustment portfolios

List of all RFF/MAP (overlaps allowed)

Name of Ring-fenced fund|

Fund [Portfolio Number Matching adjustment port- REF | MAP f/ Rf«;mzining part REF | MAPLX? sub RFF | Material Article 304
folio ot alun
C0040 C0050 C0060 C0070 C0080 C0090
List of RFF/MAP with sub RFF/MAP
Number of RFF | MAP with
e b REF //M A Number of sub RFF | MAP Sub RFF | MAP
C0100 C0110 C0120
S.01.03.04
Basic Information — RFF and matching adjustment portfolios
List of all RFF/MAP (overlaps allowed)
Type of code of Name of ring- RFF | MAP |
Legal name of the | Identification code z’lll)e ID of the Fund | Portfolio fenced fund | Remainine part of | REF | MAP with Material Article 304
undertaking of the undertaking . Number Matching adjust- % sub RFF | MAP
undertaking . a fund
ment portfolio
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
List of RFF/MAP with sub RFF/MAP
Number of RFF |
MAP with sub REF N“g;’;/;d‘flf“b Sub RFF | MAP
| MAP
C0100 C0110 C0120

crocelie
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$.02.01.01
Balance sheet
Sofvency 1t | JE0Y
value
Assets C0010 C0020
Goodwill R0010
Deferred acquisition costs R0020
Intangible assets R0030
Deferred tax assets R0040
Pension benefit surplus R0050
Property, plant & equipment held for own use R0060
Investments (other than assets held for index-linked and unit-linked contracts) R0070
Property (other than for own use) R0080
Holdings in related undertakings, including participations R0090
Equities RO | |
Equities — listed RO1GO /
Equities — unlisted R0120
Bonds RO130 | |
Government Bonds RO140 |
Corporate Bonds RO150 |
Structured notes ROl60 | |
Collateralised securities R0170
Collective Investments Undertakings R0180
Derivatives R0190
Deposits other than cash equivalents R0200
Other investments R0210
Assets held for index-linked and unit-linked contracts R0220
Loans and mortgages RO20 | |
Loans on policies RO240 |
Loans and mortgages to individuals RO250 | |
Other loans and mortgages R0260
Reinsurance recoverables from: R0270
Non-life and health similar to non-life RO280 | |
Non-life excluding health RO299 | |
Health similar to non-life R0300
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Sofvency It | JE0Y
value
Life and health similar to life, excluding health and index-linked and unit-linked R0310
Health similar to life R0320
Life excluding health and index-linked and unit-linked R0330
Life index-linked and unit-linked R0340
Deposits to cedants R0350
Insurance and intermediaries receivables R0360
Reinsurance receivables R0370
Receivables (trade, not insurance) R0380
Own shares (held directly) R0390
Amounts due in respect of own fund items or initial fund called up but not yetf R0400
paid in
Cash and cash equivalents R0410
Any other assets, not elsewhere shown R0420
Total assets R0500
Liabilities Coo10 C0020
Technical provisions — non-life R0510
Technical provisions — non-life (excluding health) R0520
Technical provisions calculated as a whole R0530
Best Estimate R0540
Risk margin R0550 ><
Technical provisions — health (similar to non-life) R0560
Technical provisions calculated as a whole R0570
Best Estimate R0580
Risk margin R0590
Technical provisions — life (excluding index-linked and unit-linked) R0600
Technical provisions — health (similar to life) R0610
Technical provisions calculated as a whole R0620
Best Estimate R0630
Risk margin R0640 ><
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Solvency II Statutory
value ac:;z‘;ts

Technical provisions — life (excluding health and index-linked and unit-linked) R0650

Technical provisions calculated as a whole R0660 ><
Best Estimate R0670 %
Risk margin R0680 B(
Technical provisions — index-linked and unit-linked R0690

Technical provisions calculated as a whole R0700

Best Estimate R0O710 3{
Risk margin R0720 %
Other technical provisions R0730 ><

Contingent liabilities R0740

Provisions other than technical provisions R0750

Pension benefit obligations R0760

Deposits from reinsurers R0770

Deferred tax liabilities R0780

Derivatives R0790

Debts owed to credit institutions R0800

Financial liabilities other than debts owed to credit institutions R0810

Insurance & intermediaries payables R0820

Reinsurance payables R0830

Payables (trade, not insurance) R0840

Subordinated liabilities ROg0 | |
Subordinated liabilities not in Basic Own Funds R0860

Subordinated liabilities in Basic Own Funds R0870

Any other liabilities, not elsewhere shown R0880

Total liabilities R0900

Excess of assets over liabilities R1000
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$.02.01.02

Balance sheet

Assets

Goodwill

Deferred acquisition costs
Intangible assets

Deferred tax assets
Pension benefit surplus

Property, plant & equipment held for own use

Investments (other than assets held for index-linked and unit-linked contracts)

Property (other than for own use)

Holdings in related undertakings, including participations

Equities

Equities — listed

Equities — unlisted
Bonds

Government Bonds

Corporate Bonds

Structured notes

Collateralised securities
Collective Investments Undertakings
Derivatives
Deposits other than cash equivalents

Other investments

Assets held for index-linked and unit-linked contracts

Loans and mortgages
Loans on policies
Loans and mortgages to individuals
Other loans and mortgages
Reinsurance recoverables from:
Non-life and health similar to non-life
Non-life excluding health

Health similar to non-life

Solvency 1I
value

C0010

R0010

R0020

R0030

R0040

R0050

R0060

R0070

R0080

R0090

R0100

RO110

R0120

R0O130

R0140

RO150

R0O160

R0O170

R0O180

R0O190

R0200

R0210

R0220

R0230

R0240

R0250

R0260

R0270

R0280

R0290

R0300
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Life and health similar to life, excluding health and index-linked and unit-linked
Health similar to life
Life excluding health and index-linked and unit-linked
Life index-linked and unit-linked
Deposits to cedants
Insurance and intermediaries receivables
Reinsurance receivables
Receivables (trade, not insurance)
Own shares (held directly)
Amounts due in respect of own fund items or initial fund called up but not yet paid in
Cash and cash equivalents
Any other assets, not elsewhere shown
Total assets
Liabilities
Technical provisions — non-life
Technical provisions — non-life (excluding health)
Technical provisions calculated as a whole
Best Estimate
Risk margin
Technical provisions — health (similar to non-life)
Technical provisions calculated as a whole
Best Estimate
Risk margin
Technical provisions — life (excluding index-linked and unit-linked)
Technical provisions — health (similar to life)
Technical provisions calculated as a whole
Best Estimate

Risk margin

Solvency 1I
value

R0O310

R0320

R0330

R0340

R0350

R0360

R0370

R0380

R0390

R0400

R0410

R0420

R0500

C0010

R0510

R0520

R0530

R0540

R0550

R0560

R0570

R0580

R0590

R0600

R0610

R0620

R0630

R0640
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Solvency 1I
value

Technical provisions — life (excluding health and index-linked and unit-linked) R0650
Technical provisions calculated as a whole R0660

Best Estimate R0670

Risk margin R0680
Technical provisions — index-linked and unit-linked R0690
Technical provisions calculated as a whole R0700
Best Estimate R0O710
Risk margin R0720
Other technical provisions R0730
Contingent liabilities R0740
Provisions other than technical provisions R0750
Pension benefit obligations R0760
Deposits from reinsurers R0O770
Deferred tax liabilities R0780
Derivatives R0790
Debts owed to credit institutions R0800
Financial liabilities other than debts owed to credit institutions R0810
Insurance & intermediaries payables R0820
Reinsurance payables R0830
Payables (trade, not insurance) R0840
Subordinated liabilities R0850
Subordinated liabilities not in Basic Own Funds R0860
Subordinated liabilities in Basic Own Funds R0870
Any other liabilities, not elsewhere shown R0880
Total liabilities R0900
Excess of assets over liabilities R1000
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SR.02.01.01

Balance sheet

Ring-fenced fund or remaining part |  Z0020

Fund number |  Z0030

Solvency It | 0
value

Assets C0010 C0020
Goodwill RO010 ><
Deferred acquisition costs R0020 ><
Intangible assets R0030
Deferred tax assets R0040
Pension benefit surplus R0050
Property, plant & equipment held for own use R0060
Investments (other than assets held for index-linked and unit-linked contracts) R0070
Property (other than for own use) R0080
Holdings in related undertakings, including participations R0090
Equities RO100 | |
Equities — listed Ro110 | |
Equities — unlisted R0120
Bonds RO130 / |
Government Bonds RO140 |
Corporate Bonds RO150 | |
Structured notes ROI60 | |
Collateralised securities R0170
Collective Investments Undertakings R0180
Derivatives R0190
Deposits other than cash equivalents R0200
Other investments R0210
Assets held for index-linked and unit-linked contracts R0220
Loans and mortgages RO20 | |
Loans on policies RO240 | |
Loans and mortgages to individuals RO250 | |
Other loans and mortgages R0260
Reinsurance recoverables from: R0270
Non-life and health similar to non-life RO280 | |
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Sofvency It | JE0Y
value
Non-life excluding health R0290
Health similar to non-life R0300
Life and health similar to life, excluding health and index-linked and unit-linkedf R0310
Health similar to life R0320
Life excluding health and index-linked and unit-linked R0330
Life index-linked and unit-linked R0340
Deposits to cedants R0350
Insurance and intermediaries receivables R0360
Reinsurance receivables R0370
Receivables (trade, not insurance) R0380
Own shares (held directly) R0390
Amounts due in respect of own fund items or initial fund called up but not yetf R0400
paid in
Cash and cash equivalents R0410
Any other assets, not elsewhere shown R0420
Total assets R0500
Liabilities C0010 C0020
Technical provisions — non-life R0510
Technical provisions — non-life (excluding health) R0520
Technical provisions calculated as a whole R0530
Best Estimate R0540 ><
Risk margin R0550 ><
Technical provisions — health (similar to non-life) R0560
Technical provisions calculated as a whole R0570 ><
Best Estimate R0580 ><
Risk margin R0590 ><
Technical provisions — life (excluding index-linked and unit-linked) R0600
Technical provisions — health (similar to life) R0610
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Solvency II Statutory
accounts
value
value

Technical provisions calculated as a whole R0620

Best Estimate R0630

Risk margin R0640 ><

Technical provisions — life (excluding health and index-linked and unit-linked) R0650

Technical provisions calculated as a whole R0660
Best Estimate R0670 B{
Risk margin R0680 3{
Technical provisions — index-linked and unit-linked R0690
Technical provisions calculated as a whole R0700 ><
Best Estimate R0710 %
Risk margin R0720
Other technical provisions
Contingent liabilities R0740
Provisions other than technical provisions R0750
Pension benefit obligations R0760
Deposits from reinsurers R0770
Deferred tax liabilities R0780
Derivatives R0790
Debts owed to credit institutions R0800
Financial liabilities other than debts owed to credit institutions R0810
Insurance & intermediaries payables R0820
Reinsurance payables R0830
Payables (trade, not insurance) R0840
Subordinated liabilities ROg0 | |
Subordinated liabilities not in Basic Own Funds R0860
Subordinated liabilities in Basic Own Funds R0870
Any other liabilities, not elsewhere shown R0880
Total liabilities R0900
R1000

Excess of assets over liabilities




$.02.02.01

Assets and liabilities by currency

Currency code

Assets

Investments (other than assets held for index-linked and unit-linked contracts)

Other assets: Property, plant & equipment held for own use, Cash and cash equivalents,
Loans on policies, Loans & mortgages to individuals and Other loans & mortgages (other
than index-linked and unit-linked contracts)

Assets held for index-linked and unit-linked contracts

Reinsurance recoverables

Deposits to cedants, insurance and intermediaries receivables and reinsurance receivables
Any other assets

Total assets

Liabilities

Technical provisions (excluding index-linked and unit-linked contracts)
Technical provisions — index-linked and unit-linked contracts

Deposits from reinsurers and insurance, intermediaries and reinsurance payables
Derivatives

Financial liabilities

Contingent liabilities

Any other liabilities

Total liabilites

Currencies

C0010

R0010

Total va-
lue of all
curren-
cies

Value of
the sol-
vency II
reporting
currency

Value of
remaining
other cur-

rencies

C0020

C0030

C0040

R0020

R0030

R0040

R0050

R0060

R0070

R0100

RO110

R0120

R0130

R0140

R0O150

R0160

R0O170

R0200

Value of material cur-
rencies

C0050
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S.03.01.01

Off-balance sheet items — general

Guarantees provided by the undertaking, including letters of credit

Of which, guarantees, including letters of credit provided to other undertakings of the same group

Guarantees received by the undertaking, including letters of credit

Of which, guarantees, including letters of credit received from other undertakings of the same group

Collateral held
Collateral held for loans made or bonds purchased
Collateral held for derivatives
Assets pledged by reinsurers for ceded technical provisions
Other collateral held
Total collateral held
Collateral pledged
Collateral pledged for loans received or bonds issued
Collateral pledged for derivatives
Assets pledged to cedants for technical provisions (reinsurance accepted)
Other collateral pledged
Total collateral pledged
Contingent liabilities
Contingent liabilities not in Solvency II Balance Sheet
Of which contingent liabilities toward entities of the same group
Contingent liabilities in Solvency II Balance Sheet

Total Contingent liabilities

Maximum
value

Value of
guarantee |
collateral |
contingent

liabilities

Value of
assets for
which
collateral is
held

Value of
liabilities
for which
collateral is
pledged

C0010

C0020

C0030

C0040

R0010

R0020

R0030

R0040

R0100

RO110

R0120

R0130

R0200

R0210

R0220

R0230

R0240

R0300

R0O310

R0320

R0330

R0400

9%/ /€ T
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S.03.01.04

Off-balance sheet items — general

Guarantees provided by the group including letters of credit

Guarantees received by the group including letters of credit
Collateral held

Collateral held for loans made or bonds purchased

Collateral held for derivatives

Assets pledged by reinsurers for ceded technical provisions
Other collateral held

Total collateral held

Collateral pledged

Collateral pledged for loans received or bonds issued

Collateral pledged for derivatives

Assets pledged to cedants for technical provisions (reinsurance accepted)
Other collateral pledged

Total collateral pledged

Contingent liabilities

Contingent liabilities not in Solvency II Balance Sheet
Contingent liabilities in Solvency II Balance Sheet

Total Contingent liabilities

Maximum
value

Value of
guarantee |
collateral |
contingent

liabilities

Value of
assets for
which
collateral is
held

Value of
liabilities
for which
collateral is
pledged

C0010

C0020

C0030

C0040

R0010

R0030

R0100

RO110

R0O120

R0O130

R0200

R0210

R0220

R0230

R0240

R0300

R0310

R0330

R0400
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S.03.02.01
Off-balance sheet items — List of unlimited guarantees received by the undertaking
Name of provider | Code of provider Type of code of Provider of guar- Triggering event(s) Specific triggering Effective date of Ancillary Own
Code of guarantee provider of guar- | antee belonging to event(s) of guar-
of guarantee of guarantee of guarantee guarantee Funds
antee the same group antee

C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
S.03.02.04
Off-balance sheet items — List of unlimited guarantees received by the group

Code of guarantee Name of provider of | Code of provider of Type of code of Triggering event(s) of | Specific triggering | Effective date of guar- Ancillary Own Funds
guarantee guarantee provider of guarantee guarantee event(s) of guarantee antee
C0010 C0020 C0030 C0040 C0060 C0070 C0080 C0090

S.03.03.01

Off-balance sheet items — List of unlimited guarantees provided by the undertaking

Code of guarantee

Name of receiver
of guarantee

Code of receiver
of guarantee

Type of code of
receiver of guar-
antee

Receiver of guar-
antee belonging to
the same group

Triggering event(s)
of guarantee

Estimation of the
maximum value of
guarantee

Specific triggering
event(s) of guar-
antee

Effective date of
guarantee

C0010

C0020

C0030

C0040

C0050

C0060

C0070

C0080

C0090

8¥[/t€ T
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$.03.03.04
Off-balance sheet items — List of unlimited guarantees provided by the group
Code of euarantee Name of receiver of | Code of receiver of Type of code of Triggering event(s) of Iﬁ:ﬁﬁgﬁtﬁizhsf Specific triggering | Effective date of guar-
gud guarantee guarantee receiver of guarantee guarantee guarantee event(s) of guarantee antee
C0010 C0020 C0030 C0040 C0060 C0070 C0080 C0090
$.04.01.01
Activity by country
Line of Business 70010
Undertaking All EEA members
. . Total
Business under Total business Total of the business
. written through . . . .
Business under- by th Business under- | underwritten Total business | business under- | ynder-
written in the | Loy DY theun- | o 4 en through by all EEA underwritten | written through i
dertaking in the X 8 yart s | written
home country, | "o o . FPS in the home | branches in the | through FPS, by | FPS by the un- by all
by the under- countries try, b try wh all EEA dertaking and
y the under different from | €ountry, by any | country where ertaking an non-EEA
taking the home coun- EEA branch they are estab- branches all EEA branches
lished branches
try
C0010 C0020 C0030 C0040 C0050 C0060 C0070
Country R0010
Premiums written R0020
Claims incurred R0030
Commissions R0040

crocelie
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By material non-

By EEA member EEA member
Business under- | Business under- | Business under- | Business under- | Business under- | Business under-
written in the | written through | written in the written in the | written through | written in the | Business under-
considered FPS, by the EEA considered considered FPS, by the EEA considered written by
country, by the branch estab- | country through | country, by the branch estab- | country through | material non-
EEA branch lished in the FPS, by the EEA branch lished in the FPS, by the EEA country
established in considered undertaking or established in considered undertaking or branches
this country country any EEA branch this country country any EEA branch
C0080 C0090 C0100 C0110
Country R0010
Premiums written R0020
Claims incurred R0030
Commissions R0040
S.04.02.01
Information on class 10 in Part A of Annex I of Solvency II Directive, excluding carrier’s liability
Undertaking By EEA Member
FPS Branch FPS Branch FPS
C0010 C0020 C0030
Country R0010
Frequency of claims for Motor Vehicle Liability (except carrier’s liability) R0020
Average cost of claims for Motor Vehicle Liability (except carrier’s liability) R0030

05//t€ T
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S.05.01.01

Premiums, claims and expenses by line of business

Line of Business for: non-life insurance and reinsurance obligations (direct business and accepted proportional reinsurance)

, . Fire and
Medical Income Workers M.O tor. Other M arine, other General li- Credit and
. compensa- | vehicle li- aviation and o .
expense protection o oy motor damage to ability suretyship
insurance insurance tion insur- ability insurance transport ropert insurance insurance
ance insurance insurance iﬂsugancye
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

Premiums written

Gross — Direct Business RO110
Gross — Proportional reinsurance accepted R0O120
Gross — Non-proportional reinsurance accepted R0O130
Reinsurers’ share R0140
Net R0200
Premiums earned

Gross — Direct Business R0210
Gross — Proportional reinsurance accepted R0220
Gross — Non-proportional reinsurance accepted R0230
Reinsurers’ share R0240
Net R0300
Claims incurred

Gross — Direct Business R0O310
Gross — Proportional reinsurance accepted R0320
Gross — Non-proportional reinsurance accepted R0330
Reinsurers’ share R0340
Net R0400
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Line of Business for: non-life insurance and reinsurance obligations (direct business and accepted proportional reinsurance)

, . Fire and
Medical Income Workers Motor Other Marine, other General li- | Credit and
. compensa- | vehicle li- aviation and o .
expense protection o oy motor damage to ability suretyship
. - tion insur- ability . transport . :
insurance insurance . insurance . property insurance insurance
ance msurance nsurance .
insurance
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
Changes in other technical provisions
Gross — Direct Business R0410
Gross — Proportional reinsurance accepted R0420
Gross — Non- proportional reinsurance accepted R0430
Reinsurers’share R0440
Net R0500
Line of Business for: non-life insurance
and reinsurance obligations (direct Line of Business for: accepted non-proportional rein-
business and accepted proportional surance
reinsurance) Total
Legal Miscella- Marine,
expenses Assistance | neous finan- Health Casualty aviation, Property
insurance cial loss transport
C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0200
Premiums written
Gross — Direct Business RO110
Gross — Proportional reinsurance accepted R0120
Gross — Non-proportional reinsurance accepted R0O130
Reinsurers’ share R0140
Net R0200

Ts/ve
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Line of Business for: non-life insurance
and reinsurance obligations (direct

Line of Business for: accepted non-proportional rein-

business and accepted proportional surance
reinsurance) Total
Legal Miscella- Marine,
expenses Assistance | neous finan- Health Casualty aviation, Property
insurance cial loss transport
C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0200

Premiums earned

Gross — Direct Business R0210
Gross — Proportional reinsurance accepted R0220
Gross — Non-proportional reinsurance accepted R0230
Reinsurers’ share R0240
Net R0300
Claims incurred

Gross — Direct Business R0310
Gross — Proportional reinsurance accepted R0320
Gross — Non-proportional reinsurance accepted R0330
Reinsurers’ share R0340
Net R0400
Changes in other technical provisions

Gross — Direct Business R0410
Gross — Proportional reinsurance accepted R0420
Gross — Non- proportional reinsurance accepted R0430
Reinsurers’ share R0440
Net R0500
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Line of Business for: non-life insurance obligations

Medical Income Workers’ Motor Other Marine, Fi(r)fhirrld General li- | Credit and
expense protection Eﬁ)nglzﬁgﬁi__ Veahl;icllif fi- _ motor a\;;;t;znoarrtld damage to . ability spretyship
msurance msurance . y msurance . P property msurance msurance

ance msurance msurance insurance

C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

Expenses incurred R0550
Administrative expenses

Gross — Direct Business R0610
Gross — Proportional reinsurance accepted R0620
Gross — Non-proportional reinsurance accepted R0630
Reinsurers’ share R0640
Net R0700
Investment management expenses

Gross — Direct Business R0O710
Gross — Proportional reinsurance accepted R0720
Gross — Non-proportional reinsurance accepted R0730
Reinsurers’ share R0740
Net R0800
Claims management expenses

Gross — Direct Business R0O810
Gross — Proportional reinsurance accepted R0820
Gross — Non-proportional reinsurance accepted R0830
Reinsurers’ share R0840
Net R0900
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Line of Business for: non-life insurance obligations

, . Fire and
Medical Income Workers M.O tor. Other M arine, other General li- Credit and
. compensa- | vehicle li- aviation and o .
expense protection o oy motor damage to ability suretyship
insurance insurance tion insur- ability insurance transport ropert insurance insurance
ance insurance insurance ilslsull?ancye
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

Acquisition expenses

Gross — Direct Business R0910
Gross — Proportional reinsurance accepted R0920
Gross — Non-proportional reinsurance accepted R0930
Reinsurers’ share R0940
Net R1000
Overhead expenses

Gross — Direct Business R1010
Gross — Proportional reinsurance accepted R1020
Gross — Non-proportional reinsurance accepted R1030
Reinsurers’ share R1040
Net R1100
Other expenses R1200
Total expenses R1300
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Line of Business for: non-life insurance

Line of Business for: accepted non-proportional rein-

obligations surance
Legal Miscella- Marine, Total
expenses Assistance | neous finan- Health Casualty aviation, Property
insurance cial loss transport
C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0200
Expenses incurred R0550
Administrative expenses
Gross — Direct Business R0610
Gross — Proportional reinsurance accepted R0620
Gross — Non-proportional reinsurance accepted R0630
Reinsurers’ share R0640
Net R0700
Investment management expenses
Gross — Direct Business R0710
Gross — Proportional reinsurance accepted R0720
Gross — Non-proportional reinsurance accepted R0730
Reinsurers’ share R0740
Net R0800
Claims management expenses
Gross — Direct Business R0810
Gross — Proportional reinsurance accepted R0820
Gross — Non-proportional reinsurance accepted R0830
Reinsurers’ share R0840
Net R0900
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Line of Business for: non-life insurance

Line of Business for: accepted non-proportional rein-

obligations surance
Legal Miscella- Marine, Total
expenses Assistance | neous finan- Health Casualty aviation, Property
insurance cial loss transport
C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0200

Acquisition expenses

Gross — Direct Business R0910
Gross — Proportional reinsurance accepted R0920
Gross — Non-proportional reinsurance accepted R0930
Reinsurers’ share R0940
Net R1000
Overhead expenses

Gross — Direct Business R1010
Gross — Proportional reinsurance accepted R1020
Gross — Non-proportional reinsurance accepted R1030
Reinsurers’ share R1040
Net R1100
Other expenses R1200
Total expenses R1300

crocelie

[Na ]

uorun) ueadong ay) jo [ewInof [eNIJO

RIVZZ 3



Line of Business for: life insurance obligations Life reinsurance obligations Total
Annuities stemming |  Annuities stemming
Insurance | Index-linked from non-life insur- | from non-life insurance
Health with profit and unit- Other life | ance contracts and | contracts and relating | Health rein- | Life reinsur-
insurance participa- | linked insur- | insurance relating to health | to insurance obligations surance ance
tion ance insurance obliga- | other than health insur-
tions ance obligations
C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280 C0300

Premiums written

Gross R1410
Reinsurers’ share R1420
Net R1500
Premiums earned

Gross R1510
Reinsurers’ share R1520
Net R1600
Claims incurred

Gross R1610
Reinsurers’ share R1620
Net R1700
C}lflnges in other technical pro-

visions

Gross R1710
Reinsurers’ share R1720
Net R1800
Expenses incurred R1900
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Line of Business for: life insurance obligations Life reinsurance obligations Total
Annuities stemming |  Annuities stemming
Insurance | Index-linked from non-life insur- | from non-life insurance
Health with profit and unit- Other life | ance contracts and | contracts and relating | Health rein- | Life reinsur-
insurance participa- | linked insur- | insurance relating to health | to insurance obligations surance ance
tion ance insurance obliga- | other than health insur-
tions ance obligations
C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280 C0300

Administrative expenses

Gross R1910
Reinsurers’ share R1920
Net R2000
Investment management ex-

penses

Gross R2010
Reinsurers’ share R2020
Net R2100
Claims management expenses

Gross R2110
Reinsurers’ share R2120
Net R2200
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Line of Business for: life insurance obligations Life reinsurance obligations Total
Annuities stemming |  Annuities stemming
Insurance | Index-linked from non-life insur- | from non-life insurance
Health with profit and unit- Other life | ance contracts and | contracts and relating | Health rein- | Life reinsur-
insurance participa- | linked insur- | insurance relating to health | to insurance obligations surance ance
tion ance insurance obliga- | other than health insur-
tions ance obligations
C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280 C0300

Acquisition expenses

Gross R2210

Reinsurers’ share R2220

Net R2300

Overhead expenses

Gross R2310

Reinsurers’ share R2320

Net R2400

Other expenses R2500

Total expenses R2600 ><
Total amount of surrenders R2700
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S.05.01.02

Premiums, claims and expenses by line of business

Line of Business for: non-life insurance and reinsurance obligations (direct business and accepted proportional reinsurance)

, . Fire and
Medical Income Workers M.O tor. Other M arine, other General li- Credit and
. compensa- | vehicle li- aviation and o .
expense protection o oy motor damage to ability suretyship
insurance insurance tion insur- ability insurance transport ropert insurance insurance
ance insurance insurance iﬂsugancye
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

Premiums written

Gross — Direct Business RO110
Gross — Proportional reinsurance accepted R0O120
Gross — Non-proportional reinsurance accepted R0O130
Reinsurers’ share R0140
Net R0200
Premiums earned

Gross — Direct Business R0210
Gross — Proportional reinsurance accepted R0220
Gross — Non-proportional reinsurance accepted R0230
Reinsurers’ share R0240
Net R0300
Claims incurred

Gross — Direct Business R0O310
Gross — Proportional reinsurance accepted R0320
Gross — Non-proportional reinsurance accepted R0330
Reinsurers’ share R0340
Net R0400
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Line of Business for: non-life insurance and reinsurance obligations (direct business and accepted proportional reinsurance)

, . Fire and
Medical Income Workers Motor Other Marine, other General li- | Credit and
. compensa- | vehicle li- aviation and o .
expense protection o oy motor damage to ability suretyship
. - tion insur- ability . transport . :
insurance insurance ) insurance . property insurance insurance
ance msurance nsurance .
insurance
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
Changes in other technical provisions
Gross — Direct Business R0410
Gross — Proportional reinsurance accepted R0420
Gross — Non- proportional reinsurance accepted R0430
Reinsurers’ share R0440
Net R0500
Expenses incurred R0550
Other expenses R1200
Total expenses R1300
Line of Business for: non-life insurance
and reinsurance obligations (direct Line of business for: accepted non-proportional rein-
business and accepted proportional surance
reinsurance) Total
Legal Miscella- Marine,
expenses Assistance | neous finan- Health Casualty aviation, Property
insurance cial loss transport
C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0200
Premiums written
Gross — Direct Business RO110
Gross — Proportional reinsurance accepted R0120
Gross — Non-proportional reinsurance accepted R0O130
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Line of Business for: non-life insurance
and reinsurance obligations (direct

Line of business for: accepted non-proportional rein-

business and accepted proportional surance
reinsurance) Total
Legal Miscella- Marine,
expenses Assistance | neous finan- Health Casualty aviation, Property
insurance cial loss transport
C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0200

Reinsurers’ share R0140
Net R0200
Premiums earned
Gross — Direct Business R0210
Gross — Proportional reinsurance accepted R0220
Gross — Non-proportional reinsurance accepted R0230
Reinsurers’ share R0240
Net R0300
Claims incurred
Gross — Direct Business R0O310
Gross — Proportional reinsurance accepted R0320
Gross — Non-proportional reinsurance accepted R0330
Reinsurers’ share R0340
Net R0400
Changes in other technical provisions
Gross — Direct Business R0410
Gross — Proportional reinsurance accepted R0420
Gross — Non- proportional reinsurance accepted R0430
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Line of Business for: non-life insurance
and reinsurance obligations (direct

Line of business for: accepted non-proportional rein-

business and accepted proportional surance
reinsurance) Total
Legal Miscella- Marine,
expenses Assistance | neous finan- Health Casualty aviation, Property
insurance cial loss transport
C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0200
Reinsurers’share R0440
Net R0500
Expenses incurred R0550
Other expenses R1200
Total expenses R1300
Line of Business for: life insurance obligations Life reinsurance obligations Total
Annuities
Annuities fSIFSEmn;nI;g_
fstemmmg life insur-
rom non- ance
Insurance | Index-linked life insur- contracts
Health with profit and unit- Other life ance and relatin Health rein- | Life reinsur-
insurance participa- | linked insur- | insurance contracts to insurancge surance ance
tion ance and relating obligations
obligations inlsllelii]ce
obligations
C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280 C0300

Premiums written

Gross R1410
einsurers’ share R1420
Net R1500
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Line of Business for: life insurance obligations Life reinsurance obligations Total
Annuities
Annuities ;rt gﬁmni)nng_
fstemmmg life insur-
rom non- ance
Insurance | Index-linked life insur- contracts
Health with profit and unit- Other life ance and relatin Health rein- | Life reinsur-
insurance participa- | linked insur- | insurance contracts | - insuranc% surance ance
tion ance and relating obligations
fo health other than
insurance health
obligations insurance
obligations
C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280 C0300

Premiums earned

Gross R1510
Reinsurers’ share R1520
Net R1600
Claims incurred

Gross R1610
Reinsurers’ share R1620
Net R1700
Changes in other technical provisions

Gross R1710
Reinsurers’ share R1720
Net R1800
Expenses incurred R1900
Other expenses R2500
Total expenses R2600
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$.05.02.01

Premiums, claims and expenses by country

Home Total Top 5
C Top 5 countries (by amount of gross premiums written) — non-life obligations and home
ountry
country
C0010 C0020 C0030 C0040 C0050 C0060 C0070
R0010
C0080 C0090 C0100 Co0110 C0120 C0130 C0140
Premiums written
Gross — Direct Business RO110
Gross — Proportional reinsurance accepted R0120
Gross — Non-proportional reinsurance accepted R0O130
Reinsurers’ share R0140
Net R0200
Premiums earned
Gross — Direct Business R0210
Gross — Proportional reinsurance accepted R0220
Gross — Non-proportional reinsurance accepted R0230
Reinsurers’ share R0240
Net R0300
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Home . . . . o Total Top 5
Country Top 5 countries (by amount of gross premiums written) — non-life obligations and home
country
C0010 C0020 C0030 C0040 C0050 C0060 C0070
R0O010
Claims incurred
Gross — Direct Business R0O310
Gross — Proportional reinsurance accepted R0320
Gross — Non-proportional reinsurance accepted R0330
Reinsurers’ share R0340
Net R0400
Changes in other technical provisions
Gross — Direct Business R0410
Gross — Proportional reinsurance accepted R0420
Gross — Non- proportional reinsurance accepted R0430
Reinsurers’share R0440
Net R0500
Expenses incurred R0550
Other expenses R1200
Total expenses R1300
Home . . . . .. Total Top 5
Country Top 5 countries (by amount of gross premiums written) — life obligations and home
country
C0150 C0160 C0170 C0180 C0190 C0200 C0210
R1400
C0220 C0230 C0240 C0250 C0260 C0270 C0280
Premiums written
Gross R1410
Reinsurers’ share R1420
Net R1500
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Home Total Top 5
Top 5 countries (by amount of gross premiums written) — life obligations and home
Country country
C0150 C0160 C0170 C0180 C0190 C0200 C0210

Premiums earned

Gross R1510
Reinsurers’ share R1520
Net R1600
Claims incurred

Gross R1610
Reinsurers’ share R1620
Net R1700
Changes in other technical provisions

Gross R1710
Reinsurers’ share R1720
Net R1800
Expenses incurred R1900
Other expenses R2500
Total expenses R2600
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S.06.01.01

Summary of assets

Assets listing C0010 C0020 C0030 C0040 C0050 C0060
Assets listed R0010
Assets that are not listed in a stock exchange R0020
Assets that are not exchange tradable R0030
By category
Government bonds R0040
Corporate bonds R0050
Equity R0060
Collective Investment Undertakings R0070
Structured notes R0080
Collateralised securities R0090
Cash and deposits R0100
Mortgages and loans RO110
Property R0120
Other investments R0130
Futures R0140
Call Options R0150
Put Options R0160
Swaps RO170
Forwards R0180
Credit derivatives R0190
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$.06.02.01

List of assets

Information on positions held

Asset ID | Asset ID . Fund Match11.1g Asset held 1n unit Asset Country of | Custo- . Par Valuation | Acquisi- Total Accrued
Portfolio portfolio | linked and index | pledged as . Quantity tion Solvency II | .
Code Code type number . custody dian amount | method interest
number | linked contracts collateral value amount
C0040 C0050 C0060 | C€0070 | C0080 C0090 C0100 C0110 C0120 | CO0130 | CO140 | C0150 | CO160 C0170 C0180
Information on assets
Asset ID Asset ID . Issuer Issuer T_ype of Issuer Issuer Issuer Type of issuer Issuer Infrastructure
Item Title issuer Group Currency CIC . (cont.)
Code Code type Name Code code Sector Group Code group code Country investment
C0040 C0050 C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280 C0290 C0300
Holdln_gs mr elatec_l External | Nominated | Credit quality Internal . Unit Solvency Unit percentage of Maturity
undertakings, including . . Duration . par amount Solvency
A rating ECAI step rating II price . date
participations II price
C0310 C0320 C0330 C0340 C0350 C0360 C0370 C0380 C0390
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S.06.02.04

List of assets

Information on positions held

Legal name of | Identification | Type of code of AssetID | Asset ID Fund Matching | Asset held in unit Asset Countr
the under- code of the the ID of the Code Code tvpe Portfolio number portfolio | linked and index | pledged as of cus tozl, Custodian |(cont.)
taking undertaking undertaking P number linked contracts | collateral y
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120
. Valuation | Acquisition | Total Solvency | Accrued
Quantity | Par amount | 004 value II amount interest
C0130 C0140 C0150 C0160 C0170 C0180
Information on assets
Type of
Asset ID Asset ID . Type of Issuer Issuer Issuer . Issuer
Code Code type Item Title Issuer Name | Issuer Code isster code Sector Group Group Code 1ssu'c;) ggoup Country Currency (cont.)
C0040 C0050 C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280
Infrastructure | Participa- External | Nominated | Credit quality Internal . Unit Solvency Unit percentage Maturity
CIC . . . . Duration . of par amount
investment tion rating ECAI step rating II price . date
Solvency II price
C0290 C0300 C0310 C0320 C0330 C0340 C0350 C0360 C0370 C0380 C0390
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S.06.03.01

Collective investment undertakings — look-through approach

Collective Investments

Collective Investments

Undertaking ID Code Undertaking ID Code type Underlying asset category Country of issue Currency Total amount
C0010 C0020 C0030 C0040 C0050 C0060
S.06.03.04
Collective investment undertakings — look-through approach
Collective Investments Collective Investments . .
Undertaking ID Code Undertaking ID Code type Underlying asset category Country of issue Currency Total amount
C0010 C0020 C0030 C0040 C0050 C0060
S.07.01.01
Structured products
Type of . Underlying Synthetic | Prepay- . .
AssetID | A5t ID | coaceral | struc- Capital security | Callable struc- | ment struc- | Collateral | Collateral Fixed Variable Loss Attach- | Detach-
Code protec- - or - annual annual given ment ment
Code type type tured tion index | Putable tured tured value portfolio return return default oint oint
product portfolio product product P P
C0040 C0050 C0060 C0070 C0080 C0090 C0100 co110 C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190
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S.07.01.04
Structured products
Legal name of | Identification | Type of code of Asset ID Code Type of struc- | Capital protec- Uslég:::k’lﬂ/g Callable or
the under- code of the the ID of the Asset ID Code Collateral type | /P pita’ p . 4 (cont.)
. - . type tured product tion index | port- Putable
taking undertaking undertaking folio
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100
Synthetic struc- | Prepayment struc- Collateral Collateral portfolio | Fixed annual return Variable annual Loss given default Attachment point Detachment point
tured product tured product value return
C0110 C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190
S.08.01.01
Open derivatives
Information on positions held
.. Derivatives held Type of code of Notional
- Derivative . . Instrument T .
Derivative ID Code Portfolio Fund in index-linked underlvine the | 25S€tor liability | Use of deri- Delta amount of Buyer | (cont.)
ID Code number and unit-linked yins underlying the vative the deriva- Seller )
type derivative S .
contracts derivative tive
C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120 C0130 C0140
Premium Premium Number of Contract Maximum loss Swap Swap inflow .o . Solvency 11 Valuation
. received to . under unwinding outflow Initial date | Duration
paid to date date contracts size event amount amount value method
C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230 C0240 C0250
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Information on derivatives

Derivative ID | Derivative ID | Counterparty | Counterparty | Type of coun- External Nominated | Credit quality Internal Counterparty | Counterparty (cont)
Code Code type Name Code terparty code rating ECAI step rating Group group code )
C0040 C0050 C0260 C0270 C0280 C0290 C0300 C0310 C0320 C0330 C0340
Type of counter- Contract Currency CIC Trigger value Unwind trigger Swap deliv- | Swap received Maturity
party group code name of contract ered currency currency date
C0350 C0360 C0370 C0380 C0390 C0400 C0410 C0420 C0430
S.08.01.04
Open derivatives
Information on positions held
Legal Derivatives held Type of code of
name of | Identification | Type of code of s Derivative . . . Instrument < 1. Use of
Derivative . Fund in index-linked . asset or liability -
the code of the the ID of the ID Code Portfolio . underlying the . deriva- Delta |(cont.)
- . ID Code number | and unit-linked A underlying the .
under- undertaking undertaking type derivative derivats tive
taking contracts erivative
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120
Notional . Premium Maximum loss Swap Swap .
amount of the Buyer | Premium | o cived to Number of | Contract under unwinding outflow inflow Initial date | Duration Solvency II | Valuation
derivati Seller paid to date contracts size value method
erivative date event amount amount
C0130 C0140 C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230 C0240 C0250
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Information on derivatives

Derivative ID | Derivative ID | Counterparty | Counterparty | Type of coun- External Nominated | Credit quality Internal Counterparty | Counterparty (cont)
Code Code type Name Code terparty code rating ECAI step rating Group group code )
C0040 C0050 C0260 C0270 C0280 C0290 C0300 C0310 C0320 C0330 C0340
Type of counter- Contract Currency CIC Trigger value Unwind trigger of Swap deliv- | Swap received Maturity
party group code name contract ered currency currency date
C0350 C0360 C0370 C0380 C0390 C0400 C0410 C0420 C0430
S.08.02.01
Derivatives Transactions
Information on positions held
Derivatives held Instrument Type of code of Notional
Derivative | Derivative ID . Fund in index-linked . asset or liability | Use of deri- Buyer | Premium
Portfolio . underlying the . . amount of the . (cont.)
ID Code Code type number and unit-linked i underlying the vative R Seller paid to date
derivative i derivative
contracts derivative
C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120 C0130 C0140
Premium Profit and Number of . Maximum loss Swap outflow | Swap inflow .. Solvency 11
. Contract size | under unwinding Initial date
received to date | loss to date contracts event amount amount value
C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230
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Information on derivatives

Derivative | Derivative ID Counter- Counter- Type of coun- Counter- Counterparty | Type of counter- Contract Curren. CIC (cont.)
ID Code Code type party Name | party Code | terparty code | party group | group code party group code name cy ’
C0040 C0050 C0240 C0250 C0260 C0270 C0280 C0290 C0300 C0310 C0320
Trigger value Unwind trigger | Swap delivered | Swap received Maturity
of contract currency currency date
C0330 C0340 C0350 C0360 C0370

S.08.02.04
Derivatives Transactions
Information on positions held

Legal name of | Identification | Type of code of S Derivative Derivatives held Instrument Type of C.Od?.Of

Derivative . Fund in index-linked . asset or liability Use of
the under- code of the the ID of the ID Code Portfolio s underlying the . .. |(cont.)
. . . ID Code number and unit-linked A underlying the derivative
taking undertaking undertaking type derivative i
contracts derivative
0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 Co0110
Notional amount Buyer | Premium Premium Profit and | Number of | Contract Maximum loss Swap outflow | Swap inflow ... Solvency 11
. . . . under unwinding Initial date
of the derivative Seller paid to date | received to date | loss to date | contracts size event amount amount value
C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230
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Information on derivatives

Derivative | Derivative ID Counter- Counter- Type of coun- Counter- Counterparty | Type of counter- Contract Curren. CIC (cont.)
ID Code Code type party Name | party Code | terparty code | party group | group code party group code name cy ’
C0040 C0050 C0240 C0250 C0260 C0270 C0280 C0290 C0300 C0310 C0320
Trigger value Unwind trigger | Swap delivered | Swap received Maturity
of contract currency currency date
C0330 C0340 C0350 C0360 C0370
$.09.01.01
Income/gains and losses in the period
Asset category Portfolio Asset held' in unit-linked and Dividends Interest Rent Net gains and Unrealised gains and
index-linked contracts losses losses
C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110
S.09.01.04
Income/gains and losses in the period
Identification Type of code of Asset held in unit- . . .
Legal name of the code of the under- the ID of the Asset category | Portfolio linked and index- Dividends | Interest Rent Net gains Unrealised gains
undertaking . . . and losses and losses
taking undertaking linked contracts
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110
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$.10.01.01
Securities lending and repos
Port- Fund Asset cat- Counter- Counter- Type of Counter- Assets held in unit- Position in | Near leg | Far leg Start | Maturity | Solvency II
. counterparty | party asset linked and index-
folio number egory party Name | party code code category linked contracts the contract | amount | amount date date Value
C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0170
$.10.01.04
Securities lending and repos
Legal name of | Identification | Type of code of Type of Assets held in unit-
. Fund Asset cat- Counter- Counter- Counterparty . .
the under- code of the the ID of the Portfolio number egory party Name | party code counterparty | oo tegory linked and index-  (cont.)
taking undertaking undertaking code linked contracts
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110
Position in the Near leg Far leg amount Start date Maturity date Solvency II
contract amount Value
C0120 C0130 C0140 C0150 C0160 C0170
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$.11.01.01

Assets held as collateral

Information on positions held

Information on the assets held

Information on the
asset for which collat-

eral is held
Asset ID Asset ID Name of counter- | Name of the group of Country of . Valuation Total Accrued | Type of asset for which
party pledging the | the counterparty pled- Quantity Par amount . .
Code Code type collateral ging the collateral custody method amount interest the collateral is held
C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120 C0130 C0140
Information on assets
Information on the assets held
Asset ID Asset ID Item Issuer Issuer Type of Issuer Issuer Issuer Type of Issuer | Currenc- Unit Unit percentage Maturity
Code . issuer Group Group issuer CIC . of par amount
Code Title Name Code Sector Country y price . date
type code name Code | group code Solvency II price
C0040 C0050 C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280
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Assets held as collateral

Information on positions held

Information on the assets held

Information on

the asset for

which collateral is

held
Identifica- | Type of code Name of coun- | Name of the group
Legal name tion code of | of the ID of | Asset Asset terparty pled- | of the counterparty Country Quan- Par Vahua- Total | Accrued | D/P¢ of asset for
of the under- ID Code | . . of . tion . which the collat-
. the under- the under- | ID Code ging the collat- | pledging the collat- tity amount amount | interest .
taking taking taking type eral wral custody method eral is held
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120 C0130 C0140
Information on assets
Information on the assets held
Issuer Issuer Type of
Asset ID Asset ID Item Title Issuer Issuer ) Type of Issuer Group Group issuer Issuer Currency CIC (cont)
Code Code type Name Code issuer code Sector Country
name Code group code
C0040 C0050 C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230 C0240 C0250

Information on the assets held

Unit percentage

Unit price of par amount Maturity date
Solvency II price
C0260 C0270 C0280
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$.12.01.01

Life and Health SLT Technical Provisions

Index-linked and unit-linked insurance

Insurance
Contract
with profit v(;irtlhrjflts Contracts
participation options and with options
guarantees or guarantees
C0020 C0030 C0040 C0050

Technical provisions calculated as a whole R0010

Total Recoverables from reinsurance/SPV and
Finite Re after the adjustment for expected
losses due to counterparty default associated
to TP calculated as a whole

R0020

Technical provisions calculated as a sum
of BE and RM

Best Estimate

Gross Best Estimate R0030

Total recoverables from reinsurance/SPV and
Finite Re before the adjustment for expected ~ R0040
losses due to counterparty default

Recoverables from reinsurance (except SPV
and Finite Re) before adjustment for expected ~ R0050
losses

Recoverables from SPV before adjustment for

expected losses R0060

Recoverables from Finite Re before adjust-

ment for expected losses R0070

Total Recoverables from reinsurance/SPV and
Finite Re after the adjustment for expected R0080
losses due to counterparty default

Best estimate minus recoverables from re-

insurance/SPV and Finite Re R0090
Risk Margin R0100
Amount of the transitional on Technical
Provisions

Technical Provisions calculated as a whole RO110

Best estimate R0120
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Index-linked and unit-linked insurance

Insurance
C t
with profit v(;irzltqrciits Contracts
participation options and with options
gglarantees or guarantees
C0020 C0030 C0040 C0050
Risk margin R0O130 ><
Technical provisions - total R0200
Technical provisions minus recoverables R0210
from reinsurance/SPV and Finite Re - total
Best Estimate of products with a surren- R0220

der option

Gross BE for Cash flow

Cash out-flows

Future guaranteed and discretionary benefits R0230

Future guaranteed benefits R0240
Future discretionary benefits R0250
Future expenses and other cash out-flows R0260

Cash in-flows

Future premiums R0270

Other cash in-flows R0280 ><

Percentage of gross Best Estimate calcu-
. N R0290
lated using approximations

Surrender value R0300
Best estimate subject to transitional of the RO310
interest rate

Technical provisions without transitional on R0320

interest rate

Best estimate subject to volatility adjust- R0330
ment

Technical provisions without volatility adjust-
ment and without others transitional mea- R0340
sures

Best estimate sub]ect to matching ad]ust- RO0350
ment

Technical provisions without matching ad-

justment and without all the others R0360
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Other life insurance Annuities

stemming
from non-life

insurance
contracts and

‘ihout | Comtmets | aIng 10

options and with options oblisation

or guarantees g

guarantees other than
health insur-
ance obliga-

tions
C0060 C0070 C0080 C0090

Technical provisions calculated as a whole R0010

Total Recoverables from reinsurance/SPV and
Finite Re after the adjustment for expected
losses due to counterparty default associated
to TP calculated as a whole

R0020

Technical provisions calculated as a sum
of BE and RM

Best Estimate

Gross Best Estimate R0030

Total recoverables from reinsurance/SPV and
Finite Re before the adjustment for expected ~ R0040
losses due to counterparty default

Recoverables from reinsurance (except SPV
and Finite Re) before adjustment for expected ~ R0050
losses

Recoverables from SPV before adjustment for

expected losses R0060

Recoverables from Finite Re before adjust-

ment for expected losses R0070

Total Recoverables from reinsurance/SPV and
Finite Re after the adjustment for expected = R0080
losses due to counterparty default

Best estimate minus recoverables from re-

insurance/SPV and Finite Re R0090
Risk Margin R0100
Amount of the transitional on Technical
Provisions

Technical Provisions calculated as a whole RO110

Best estimate R0120
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Other life insurance Annuities
stemming
from non-life
insurance
contracts and
Cvf])irtlﬁrjlclis Contracts r.elatmg to
options and with options 1rlgigrapce
p or guarantees o lgatlon
guarantees other than
health insur-
ance obliga-
tions
C0060 C0070 C0080 C0090
Risk margin R0130
Technical provisions - total R0200
Technical provisions minus recoverables R0210
from reinsurance/SPV and Finite Re - total
Best Estimate of products with a surren- R0220

der option

Gross BE for Cash flow

Cash out-flows

Future guaranteed and discretionary benefits R0230

Future guaranteed benefits R0240
Future discretionary benefits R0250
Future expenses and other cash out-flows R0260

Cash in-flows

Future premiums R0270
Other cash in-flows R0280
Percentage of gross Best Estimate calcu-

. o R0290
lated using approximations
Surrender value R0300
Best estimate subject to transitional of the RO310
interest rate
Technical provisions without transitional on R0320

interest rate

Best estimate subject to volatility adjust- R0330 ><
ment

Technical provisions without volatility adjust-
ment and without others transitional mea- R0340

sures
Best estimate subject to matching adjust- RO350
ment

Technical provisions without matching ad- R0360

justment and without all the others
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Accepted reinsurance
Insurance Index-linked
. . and unit- Other life
with profit . . )
S linked insur- insurance
participation
ance
C0100 C0110 C0120 C0130

Technical provisions calculated as a whole

Total Recoverables from reinsurance/SPV and
Finite Re after the adjustment for expected
losses due to counterparty default associated
to TP calculated as a whole

Technical provisions calculated as a sum
of BE and RM

Best Estimate

Gross Best Estimate

Total recoverables from reinsurance/SPV and
Finite Re before the adjustment for expected
losses due to counterparty default

Recoverables from reinsurance (except SPV
and Finite Re) before adjustment for expected
losses

Recoverables from SPV before adjustment for
expected losses

Recoverables from Finite Re before adjust-
ment for expected losses

Total Recoverables from reinsurance/SPV and
Finite Re after the adjustment for expected
losses due to counterparty default

Best estimate minus recoverables from re-
insurance/SPV and Finite Re

Risk Margin

Amount of the transitional on Technical
Provisions

Technical Provisions calculated as a whole

R0010

R0020

R0030

R0040

R0050

R0060

R0070

R0080

R0090

R0100

RO110
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Accepted reinsurance
Insurance Index-linked
. . and unit- Other life
with profit . . )
S linked insur- insurance
participation
ance
C0100 C0110 C0120 C0130

Best estimate
Risk margin
Technical provisions - total

Technical provisions minus recoverables
from reinsurance/SPV and Finite Re - total

Best Estimate of products with a surren-
der option

Gross BE for Cash flow

Cash out-flows

Future guaranteed and discretionary benefits
Future guaranteed benefits

Future discretionary benefits

Future expenses and other cash out-flows
Cash in-flows

Future premiums

Other cash in-flows

Percentage of gross Best Estimate calcu-
lated using approximations

Surrender value

Best estimate subject to transitional of the
interest rate

Technical provisions without transitional on
interest rate

Best estimate subject to volatility adjust-
ment

Technical provisions without volatility adjust-
ment and without others transitional mea-
sures

Best estimate subject to matching adjust-
ment

Technical provisions without matching ad-
justment and without all the others

R0120

RO130
R0200

R0210

R0220

R0230
R0240
R0250
R0260

R0270
R0280

R0290

R0300

R0310

R0320

R0330

R0340

R0350

R0360




31.12.2015 Official Journal of the European Union L 347/87

Accepted reinsurance

Annuities stemming

from non-life Total (Life other
accepted insurance than health insur-
contracts and relating ance, incl. Unit-
to insurance obliga- Linked)

tion other than
health insurance obli-
gations

C0140 C0150

Technical provisions calculated as a whole R0010

Total Recoverables from reinsurance/SPV and Finite Re after
the adjustment for expected losses due to counterparty default ~ R0020
associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM

Best Estimate

Gross Best Estimate R0030

Total recoverables from reinsurance/SPV and Finite Re before

the adjustment for expected losses due to counterparty default R0040

Recoverables from reinsurance (except SPV and Finite Re) be-

fore adjustment for expected losses R0050

Recoverables from SPV before adjustment for expected losses  R0060

Recoverables from Finite Re before adjustment for expected

I R0070
osses
Total Recoverables from reinsurance/SPV and Finite Re after R0080
the adjustment for expected losses due to counterparty default
Best estimate minus recoverables from reinsurance/SPV

.. R0090
and Finite Re
Risk Margin R0100
Amount of the transitional on Technical Provisions
Technical Provisions calculated as a whole RO110
Best estimate R0120
Risk margin R0130
Technical provisions - total R0200
Technical provisions minus recoverables from reinsur- R0210

ance/SPV and Finite Re - total

Best Estimate of products with a surrender option R0220
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Gross BE for Cash flow

Cash out-flows

Future guaranteed and discretionary benefits
Future guaranteed benefits

Future discretionary benefits

Future expenses and other cash out-flows
Cash in-flows

Future premiums

Other cash in-flows

Percentage of gross Best Estimate calculated using ap-
proximations

Surrender value

Best estimate subject to transitional of the interest rate
Technical provisions without transitional on interest rate
Best estimate subject to volatility adjustment

Technical provisions without volatility adjustment and without
others transitional measures

Best estimate subject to matching adjustment

Technical provisions without matching adjustment and with-
out all the others

R0230
R0240
R0250
R0260

R0270
R0280

R0290

R0300
R0O310
R0320
R0330

R0340

R0350

R0360

Accepted reinsurance

Annuities stemming
from non-life
accepted insurance
contracts and relating

Total (Life other
than health insur-
ance, incl. Unit-

to insurance obliga- Linked)
tion other than
health insurance obli-
gations
C0140 C0150

—
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Health insurance (direct business) Annuities
stemming
from non-life
insurance
Cv(;itzlt]rgﬁis Contracts contracts and
. with OptiOIlS relating to
options and or guarantees health insur-
guarantees ance obliga-
tions
C0160 C0170 C0180 C0190

Technical provisions calculated as a whole

Total Recoverables from reinsurance/SPV and
Finite Re after the adjustment for expected
losses due to counterparty default associated
to TP calculated as a whole

Technical provisions calculated as a sum
of BE and RM

Best Estimate
Gross Best Estimate

Total recoverables from reinsurance/SPV and
Finite Re before the adjustment for expected
losses due to counterparty default

Recoverables from reinsurance (except SPV
and Finite Re) before adjustment for expected
losses

Recoverables from SPV before adjustment for
expected losses

Recoverables from Finite Re before adjust-
ment for expected losses

Total Recoverables from reinsurance/SPV and
Finite Re after the adjustment for expected
losses due to counterparty default

Best estimate minus recoverables from re-
insurance/SPV and Finite Re

Risk Margin

Amount of the transitional on Technical
Provisions

Technical Provisions calculated as a whole
Best estimate

Risk margin

R0010

R0020

R0030

R0040

R0050

R0060

R0070

R0080

R0090

R0100

RO110

R0120

RO130
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Health insurance (direct business) Annuities
stemming

Technical provisions - total

Technical provisions minus recoverables
from reinsurance/SPV and Finite Re - total

Best Estimate of products with a surren-
der option

Gross BE for Cash flow

Cash out-flows

Future guaranteed and discretionary benefits
Future guaranteed benefits

Future discretionary benefits

Future expenses and other cash out-flows
Cash in-flows

Future premiums

Other cash in-flows

Percentage of gross Best Estimate calcu-
lated using approximations

Surrender value

Best estimate subject to transitional of the
interest rate

Technical provisions without transitional on
interest rate

Best estimate subject to volatility adjust-
ment

Technical provisions without volatility adjust-
ment and without others transitional mea-
sures

Best estimate subject to matching adjust-
ment

Technical provisions without matching ad-
justment and without all the others

R0200

R0210

R0220

R0230
R0240
R0250
R0260

R0270
R0280

R0290

R0300

R0310

R0320

R0330

R0340

R0350

R0360

Contracts

from non-life
insurance

without .ContraFts contracts and
options and with options relating to
guarantees or guarantees health insur-
ance obliga-
tions
C0160 C0170 C0180 C0190
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Total (Health
similar to life insur-
ance)

Health reinsurance
(reinsurance accepted)

C0200 C0210

Technical provisions calculated as a whole R0010

Total Recoverables from reinsurance/SPV and Finite Re after
the adjustment for expected losses due to counterparty default ~ R0020
associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM

Best Estimate

Gross Best Estimate R0030
Total recoverables from reinsurance/SPV and Finite Re before R0040
the adjustment for expected losses due to counterparty default

Recoverables from reinsurance (except SPV and Finite Re) be- R0050

fore adjustment for expected losses

Recoverables from SPV before adjustment for expected losses ~ R0060

Recoverables from Finite Re before adjustment for expected

1 R0070
o0sses

Total Recoverables from reinsurance/SPV and Finite Re after R00S0
the adjustment for expected losses due to counterparty default

Best estimate minus recoverables from reinsurance/SPV

and Finite Re R0090
Risk Margin R0100
Amount of the transitional on Technical Provisions

Technical Provisions calculated as a whole R0O110
Best estimate R0O120
Risk margin R0130
Technical provisions - total R0200
Technical provisions minus recoverables from reinsur- R0210
ance/SPV and Finite Re - total

Best Estimate of products with a surrender option R0220
Gross BE for Cash flow

Cash out-flows

Future guaranteed and discretionary benefits R0230

Future guaranteed benefits R0240
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Total (Health
similar to life insur-
ance)

Health reinsurance
(reinsurance accepted)

C0200 C0210

Future discretionary benefits R0250

Future expenses and other cash out-flows R0260

Cash in-flows

Future premiums R0270
Other cash in-flows R0280
Percentage of gross Best Estimate calculated using ap-

.2 R0290
proximations
Surrender value R0300
Best estimate subject to transitional of the interest rate R0310
Technical provisions without transitional on interest rate R0320
Best estimate subject to volatility adjustment R0330
Technical provisions without volatility adjustment and without

. R0340

others transitional measures
Best estimate subject to matching adjustment R0350
Technical provisions without matching adjustment and with- R0360

out all the others
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Life and Health SLT Technical Provisions

Index-linked and unit-linked insurance

Other life insurance

Annuities stemming

from non-life insur-
Insurance ance contracts and
with profit Contracts Contracts Contracts Contracts relating to insur-
participa- without with without with ance obligation (cont.)
tion options and options or options and options or other than health -
guarantees guarantees guarantees guarantees insurance obliga-
tions
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

crocelie

[Na ]

Technical provisions calculated as a whole  R0010

Total Recoverables from reinsurance/SPV and

Finite Re after the adjustment for expected R0020
losses due to counterparty default associated

to TP calculated as a whole

Technical provisions calculated as a sum
of BE and RM

Best Estimate

Gross Best Estimate R0030

Total Recoverables from reinsurance/SPV and
Finite Re after the adjustment for expected  R0O080
losses due to counterparty default

Best estimate minus recoverables from rein- R0090
surance/SPV and Finite Re — total

Risk Margin R0100
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Amount of the transitional on Technical
Provisions

Technical Provisions calculated as a whole ~ R0110
Best estimate R0120
Risk margin R0130
Technical provisions — total R0200

Technical provisions calculated as a whole

Total Recoverables from reinsurance/SPV and Finite
Re after the adjustment for expected losses due to
counterparty default associated to TP calculated as a
whole

Technical provisions calculated as a sum of BE
and RM

Index-linked and unit-linked insurance Other life insurance Annuities stemming
from non-life insur-
Insurance ance contracts and
with profit Contracts Contracts Contracts Contracts relating to insur-
participa- without with without with ance obligation |(cqn¢)
tion options and | options or options and | options or other than health i
guarantees | guarantees guarantees | guarantees insurance obliga-
tions
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
Health insurance (direct business) Annuities stemming Total
Total (Life other from non-life insur- | Health rein- (Health
Accepted | than health insur- Contracts Contracts | ance contracts and surance similar to
reinsurance ance, incl. Unit- without with relating to health (reinsurance life insur-
Linked) options and | options or insurance obliga- accepted)
guarantees | guarantees tions ance)
C0100 C0150 C0160 C0170 C0180 C0190 C0200 C0210
R0010
R0020

v6/Lve T
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Best Estimate

Gross Best Estimate

Total Recoverables from reinsurance/SPV and Finite
Re after the adjustment for expected losses due to
counterparty default

Best estimate minus recoverables from reinsurance/
SPV and Finite Re — total

Risk Margin

Amount of the transitional on Technical Provi-
sions

Technical Provisions calculated as a whole
Best estimate
Risk margin

Technical provisions — total

R0030

R0080

R0090

R0100

RO110
R0O120
R0O130
R0200

Health insurance (direct business)

Annuities stemming

Total (Life other from non-life insur- | Health rein- gOt?:h
Accepted | than health insur- Contracts Contracts | ance contracts and surance ( .ela
reinsurance | ance, incl. Unit- without with relating to health | (reinsurance ?;n rar to
Linked) options and | options or | insurance obliga- accepted) He msur
guarantees | guarantees tions ance)
C0100 C0150 C0160 C0170 C0180 C0190 C0200 C0210

crocelie
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SR.12.01.01

Life and Health SLT Technical Provisions

Ring Fenced Fund/Matching adjustment portfolio or remaining part

Technical provisions calculated as a
whole

Total Recoverables from reinsurance/SPV
and Finite Re after the adjustment for ex-
pected losses due to counterparty default
associated to TP calculated as a whole

Technical provisions calculated as a
sum of BE and RM

Best Estimate

Gross Best Estimate

Total Recoverables from reinsurance/SPV
and Finite Re after the adjustment for ex-
pected losses due to counterparty default

Best estimate minus recoverables from re-
insurance/SPV and Finite Re — total

Risk Margin

Fund/Portfolio number

R0010

R0020

R0030

R0080

R0090

R0100

70020
70030

Index-linked and unit-linked insurance

Other life insurance

Annuities stemming
from non-life insurance

Insurance
with profit Contracts Contracts Contracts Contracts contracts and relating
participa- without with without with to insurance obligation
tion options and | options or options and | options or | other than health insur-
guarantees guarantees guarantees guarantees ance obligations
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

(cont.)
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Amount of the transitional on Techni-
cal Provisions

Risk margin
Best estimate

Technical Provisions calculated as a
whole

Technical provisions — total

Technical provisions calculated as a whole

R0O130
R0120

RO110

R0200

Index-linked and unit-linked insurance Other life insurance Annuities stemming
Insurance from non-life insurance
with profit Contracts Contracts Contracts Contracts contracts and relating
participa- without with without with to insurance obligation o)
tion options and | options or options and | options or | other than health insur- i
guarantees | guarantees guarantees | guarantees ance obligations
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
Health insurance (direct business) Annuities stem-
Total (Life ming from non- Health rei Total
ther than life insurance calth rein- (Health
Accepted 0 . Contracts Contracts surance A
. health insur- ithout ith contracts and . similar to
reinsurance includin withou Wi relating to (reinsurance life insur-
ance, mcluding options and | options or tng accepted)
Unit-Linked) guarantees guarantees health. insurance ance)
obligations
C0100 C0150 C0160 C0170 C0180 C0190 C0200 C0210
R0010

Total Recoverables from reinsurance/SPV and Finite

Re after the adjustment for expected losses due to counter-

party default associated to TP as a whole

R0020

Technical provisions calculated as a sum of BE and RM

Best Estimate

crocelie
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Gross Best Estimate

Total Recoverables from reinsurance/SPV and Finite Re
after the adjustment for expected losses due to counter-
party default

Best estimate minus recoverables from reinsurance/SPV and
Finite Re — total

Risk Margin

Amount of the transitional on Technical Provisions
Technical Provisions calculated as a whole
Best estimate
Risk margin

Technical provisions — total

R0030

R0080

R0090

R0100

RO110
R0120
R0130
R0200

Health insurance (direct business)

Annuities stem-

Total (Life ming from non- . Total
other than life insurance Health rein- (Health
Accepted health i Contracts Contracts d surance imilar ©
reinsurance calt Ts:il.r - without with conltra'cts an (reinsurance flf{n tlar to
ance, including options and | options or relating to accepted) ife insur-
Unit-Linked) guarantees | guarantees health insurance ance)
obligations
C0100 C0150 C0160 C0170 C0180 C0190 C0200 C0210

86//t€ T

[Na ]

uorun ueadong ay) jo [euInof [ePYJO

c10TTlle



$.12.02.01

Life and Health SLT Technical Provisions — by country

Gross TP calculated as a whole and Gross BE for different countries

Annuities stemming
from non-life insur-

(cont.)

Insurance | Index-linked ance contracts and Total (Life other
Geooraphical zone with profit and unit- Other life relating to insur- Accepted | than health insur-
grap participa- | linked insur- | insurance ance obligation reinsurance ance, including
tion ance other than health Unit-Linked)
insurance obliga-
tions
C0020 C0030 C0060 C0090 C0100 C0150
Home country R0010
EEA countries outside the materiality threshold —
R0020
not reported by country
Non-EEA countries outside the materiality thresh-
R0030
old — not reported by country
By country C0010
Country 1 R0040

crocelie
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Annuities stemming Total
Health from non-life insur- | Health rein- (Health
Geooraphical zone insurance ance contracts and surance similar to
srap (direct busi- | relating to health | (reinsurance | T.r .
. : life insur-
ness) insurance obliga- accepted) ance)
tions
C0160 C0190 C0200 C0210
Home country R0O010
EEA countries outside the materiality threshold — not reported by country R0020
Non-EEA countries outside the materiality threshold — not reported by country R0030
By country C0010
Country 1 R0040
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L 347/101

$.13.01.01

Projection of future gross cash flows

Insurance with profit participation

Index linked and unit-linked insurance

Cash out-flows

Cash in-flows

Cash out-flows

Cash in-flows

Future Future
Future ::(Ii)i::ls;sr Future Other cash Future ::cll)i)r:lslisr Future Other cash
Benefits cash out- premiums in-flows Benefits cash out- premiums in-flows
flows flows
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080
Year (pro-
jection of
undis-
counted
expected
cash-
flows)
1 R0010
2 R0020
3 R0030
4 R0040
5 R0050
6 R0060
7 R0070
8 R0080
9 R0090
10 R0100
11 RO110
12 R0120
13 R0130
14 R0140
15 RO150
16 R0160
17 R0O170
18 R0180
19 R0190
20 R0200
21 R0210
22 R0220
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Insurance with profit participation Index linked and unit-linked insurance
Cash out-flows Cash in-flows Cash out-flows Cash in-flows
Future Future
Future ::gi::;isr Future Other cash Future ::cll)i)r:;isr Future Other cash
Benefits premiums in-flows Benefits premiums in-flows
cash out- cash out-
flows flows
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080
23 R0230
24 R0240
25 R0250
26 R0260
27 R0270
28 R0280
29 R0290
30 R0300
31-40 R0310
41-50 R0320
51 & after R0330
Other life insurance Annuities stemming from non-life contracts
Cash out-flows Cash in-flows Cash out-flows Cash in-flows
Future Future
Future ::gf::;isr Future Other cash Future ::cll“:::i?r Future Other cash
Benefits premiums in-flows Benefits premiums in-flows
cash out- cash out-
flows flows
C0090 C0100 Cco110 C0120 C0130 C0140 C0150 C0160
Year
(projection
of undis-
counted
expected
cash-flows)
1 R0010
2 R0020
3 R0030
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Other life insurance Annuities stemming from non-life contracts
Cash out-flows Cash in-flows Cash out-flows Cash in-flows
Future Future
Future exger:;es Future Other cash Future exge]:;es Future Other cash
Benefits anc other | remiums in-flows Benefits anc other | remiums in-flows
cash out- cash out-
flows flows
C0090 C0100 C0110 C0120 C0130 C0140 C0150 C0160
Year
(projection
of undis-
counted
expected
cash-flows)
4 R0040
5 R0050
6 R0060
7 R0070
8 R0080
9 R0090
10 R0100
11 RO110
12 R0120
13 R0O130
14 R0140
15 R0150
16 R0160
17 R0O170
18 R0O180
19 R0190
20 R0200
21 R0210
22 R0220
23 R0230
24 R0240
25 R0250
26 R0260
27 R0270
28 R0280
29 R0290
30 R0300
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Other life insurance Annuities stemming from non-life contracts
Cash out-flows Cash in-flows Cash out-flows Cash in-flows
Future Future
Future ::gf::;isr Future Other cash Future ::cll)i)r:;isr Future Other cash
Benefits premiums in-flows Benefits premiums in-flows
cash out- cash out-
flows flows
C0090 C0100 Cco110 C0120 C0130 C0140 C0150 C0160
Year
(projection
of undis-
counted
expected
cash-flows)
31-40 R0310
41-50 R0320
51 & after R0330
Accepted reinsurance Health insurance
Cash out-flows Cash in-flows Cash out-flows Cash in-flows
Future Future
Future ::gi::;isr Future Other cash Future ::cll)i)r:;isr Future Other cash
Benefits premiums in-flows Benefits premiums in-flows
cash out- cash out-
flows flows
C0170 C0180 C0190 C0200 Cc0210 C0220 C0230 C0240
Year (projec-
tion of
undis-
counted
expected
cash-flows)
1 R0010
2 R0020
3 R0030
4 R0040
5 R0050
6 R0060
7 R0070
8 R0080
9 R0090
10 R0100
11 RO110
12 R0120




31.12.2015 Official Journal of the European Union L 347/105
Accepted reinsurance Health insurance
Cash out-flows Cash in-flows Cash out-flows Cash in-flows
Future Future
Future exger:;es Future Other cash Future exge]:;es Future Other cash
Benefits anc other | remiums in-flows Benefits anc other | remiums in-flows
cash out- cash out-
flows flows
C0170 C0180 C0190 C0200 C0210 C0220 C0230 C0240
Year (projec-
tion of
undis-
counted
expected
cash-flows)

13 R0130

14 R0140

15 R0O150

16 R0160

17 R0O170

18 R0180

19 R0190

20 R0200

21 R0210

22 R0220

23 R0230

24 R0240

25 R0250

26 R0260

27 R0270

28 R0280

29 R0290

30 R0300

31-40 R0310

41-50 R0320

51 & after R0330
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31.12.2015

Health reinsurance

Cash out-flows

Cash in-flows

Future expenses

Other cash in-

Total recoverable
from reinsurance
(after the adjust-

Future Benefits and other cash Future premiums flows ment)
out-flows
C0250 C0260 C0270 C0280 C0290
Year (projection
of undiscounted
expected cash-
flows)
1 R0010
2 R0020
3 R0030
4 R0040
5 R0050
6 R0060
7 R0070
8 R0080
9 R0090
10 R0100
11 RO110
12 R0120
13 R0O130
14 R0140
15 R0O150
16 R0O160
17 RO170
18 R0O180
19 R0190
20 R0200
21 R0210
22 R0220
23 R0230
24 R0240
25 R0250
26 R0260
27 R0270
28 R0280
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Health reinsurance
Cash out-flows Cash in-flows }"otal re?overable
rom reinsurance
Future expenses Other cash in- (after the adjust-
Future Benefits and other cash Future premiums eﬂ cas ment)
ows
out-flows
C0250 C0260 C0270 C0280 C0290
29 R0290
30 R0300
31-40 R0O310
41-50 R0320
51 & after R0330




$.14.01.01

Life obligations analysis

Portfolio

Number of contracts

Number of new

Total amount of

Total amount of

Product ID code Fund number Line of Business at the end of the year | contracts during year | written premiums claims 1;&;3 during Country
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080
Characterictics of product
P Product denomina- | Product still commer- . _ Use of financial | Number of HRGs in
Product ID code Product classification Type of product . en Type of premium instrument for repli-
tion cialised? cation? products
C0090 C0100 C0110 C0120 C0130 C0140 C0150 C0160

Information on Homogeneous risk groups

Annualised guaranteed rate (over

HRG code Best Estimate Capital-at-risk Surrender value .
average duration of guarantee)
C0170 C0180 C0190 C0200 C0210
Information on products and homogeneous risk groups
Product ID code HRG code

C0220

C0230

801/L¥€ 1
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$.15.01.01
Description of the guarantees of variable annuities
Product ID code Product Denomina- Description of the Initial date of guar- Final date of guar- Type of guarantee Guareanteed level Description of the
tion product antee antee guarantee
C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110
$.15.01.04
Description of the guarantees of variable annuities
Legal name of | Identification | DP¢ of code
t%e under- code of the of the ID of Product ID Product Description of | Initial date of | Final date of | Type of guar- Guareanteed | Description of
. - the under- code Denomination the product guarantee guarantee antee level the guarantee
taking undertaking taking
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110
Al
$.15.02.01
Hedging of guarantees of variable annuities
Economic Economic
Product ID Pro«!uct' Type of Delta hedged Rho hedged Gamma Vega hedged FX hedged Other‘ hedged result without result with
code Denomination hedging hedged risks . .
hedging hedging
C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120 C0130 C0140
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$.15.02.04

Hedging of guarantees of variable annuities

P Type of code of .
Legal name Pf the | Identification che the ID of the Product ID code Product Denomi- Type of hedging Delta hedged Rho hedged (cont)
undertaking of the undertaking undertaking
C0010 C0020 C0030 C0040 C0060 C0070 C0080
Gamma hedged Vega hedged FX hedged Other hedged risks Economlﬁel;legs;l; without Economic result with hedging
C0090 C0100 C0110 C0120 C0130 C0140
$.16.01.01

Information on annuities stemming from Non-Life Insurance obligations

The related non-life line of business

Accident year | Underwriting

Currency

Currency conversion

Information on year N:

The average interest

The average duration of the obligations

The weighted average age of the beneficiaries

70010

year | 70020

70030

70040

C0010

rate R0010

R0020

R0030

O1T/LtE T
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Annuities information

Undi_scounfed Undi§counfed ) Undi§coun.ted Number of annu- B:;;Eisgng;fnf:r )
Year annuity claims annuity claims Annuity payments annuity claims ities obligations at provisions at the Undiscounted
provisions at the provisions set up paid during year N provisions at the the end of year N end of year N development result
start of year N during year N end of year N (discounted basis)
C0020 C0030 C0040 C0050 C0060 C0070 C0080

Prior years R0040
N-14 R0050
N-13 R0060
N-12 R0070
N-11 R0080
N-10 R0090
N-9 R0100
N-8 RO110
N-7 R0120
N-6 R0130
N-5 R0140
N-4 R0O150
N-3 R0O160
N-2 R0O170
N-1 R0O180
N R0190
Total R0200

crocelie
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$.17.01.01

Non-life Technical Provisions

Technical provisions calculated as a whole
Direct business
Accepted proportional reinsurance business
Accepted non-proportional reinsurance

Total Recoverables from reinsurance/SPV and Finite Re after the adjustment for ex-
pected losses due to counterparty default associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM
Best estimate
Premium provisions
Gross — Total
Gross — direct business
Gross — accepted proportional reinsurance business
Gross — accepted non-proportional reinsurance business

Total recoverable from reinsurance/SPV and Finite Re before the adjustment for expected
losses due to counterparty default

Recoverables from reinsurance (except SPV and Finite Reinsurance) before adjustment for
expected losses

R0010

R0020

R0030

R0040

R0050

R0060

R0070

R0080

R0090

R0100

RO110

Direct business and accepted proportional reinsurance

, Marine,
Medical Income Workers Motor, Other aviation
. compensa- | vehicle li-
expense | protection | .%o abilit motor and trans-
insurance | insurance . 4 insurance | port insur-
ance insurance
ance
C0020 C0030 C0040 C0050 C0060 C0070

TIL/L¥E T
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Recoverables from SPV before adjustment for expected losses
Recoverables from Finite Reinsurance before adjustment for expected losses

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Premium Provisions
Claims provisions
Gross — Total
Gross — direct business
Gross — accepted proportional reinsurance business

Gross — accepted non-proportional reinsurance business

Technical provisions calculated as a whole

Direct business

Accepted proportional reinsurance business

Accepted non-proportional reinsurance

R0120
R0130

R0140

RO150

R0160
R0O170
R0O180
R0190

R0010

R0020

R0030

R0040

Direct business and accepted proportional reinsurance

, Marine,
Medical Income Workers Motor, Other aviation
. compensa- | vehicle li-
expense | protection | . % bil motor and trans-
insurance | insurance | 1O INsur- | abilty insurance | port insur-
ance insurance
ance
C0020 C0030 C0040 C0050 C0060 C0070
Direct business and accepted proportional reinsurance
Fire and Miscella-
other General li- | Credit and Legal neous
damage to ability suretyship | expenses | Assistance financial
property insurance | insurance | insurance loss
insurance
C0080 C0090 C0100 C0110 C0120 C0130
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Total Recoverables from reinsurance/SPV and Finite Re after the adjustment for ex-
pected losses due to counterparty default associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM
Best estimate
Premium provisions
Gross — Total
Gross — direct business
Gross — accepted proportional reinsurance business
Gross — accepted non-proportional reinsurance business

Total recoverable from reinsurance/SPV and Finite Re before the adjustment for expected
losses due to counterparty default

Recoverables from reinsurance (except SPV and Finite Reinsurance) before adjustment for
expected losses

Recoverables from SPV before adjustment for expected losses
Recoverables from Finite Reinsurance before adjustment for expected losses

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Premium Provisions
Claims provisions

Gross — Total

R0050

R0060

R0070

R0080

R0090

R0100

RO110

R0120

R0O130

R0140

RO150

R0160

Direct business and accepted proportional reinsurance

Fire and

other General li- | Credit and Legal Mliii)ﬂlsa-
damage to ability suretyship | expenses | Assistance financial
property insurance | insurance | insurance loss
insurance

C0080 C0090 C0100 C0110 C0120 C0130

YIT/LtE T
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Gross — direct business
Gross — accepted proportional reinsurance business

Gross — accepted non-proportional reinsurance business

Technical provisions calculated as a whole
Direct business
Accepted proportional reinsurance business
Accepted non-proportional reinsurance

Total Recoverables from reinsurance/SPV and Finite Re after the adjustment for ex-
pected losses due to counterparty default associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM
Best estimate
Premium provisions
Gross — Total
Gross — direct business

Gross — accepted proportional reinsurance business

R0O170
R0O180
R0190

R0010

R0020

R0030

R0040

R0050

R0060

R0070

R0080

Direct business and accepted proportional reinsurance

Fire and Miscella-
other General li- | Credit and Legal neous
damage to ability suretyship | expenses | Assistance financial
property insurance | insurance | insurance loss
insurance
C0080 C0090 C0100 C0110 C0120 C0130
Accepted non-proportional reinsurance
Non-propor- ) _ | Total Non-
Non-propor- Non-propor- tional marine, Ti?)ﬂeﬁmlg)o{ Life obliga-
tional health | tional casualty | aviation and prop tion
. . . erty reinsur-
reinsurance reinsurance | transport rein- ance
surance
C0140 C0150 C0160 C0170 C0180
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Gross — accepted non-proportional reinsurance business

Total recoverable from reinsurance/SPV and Finite Re before the adjustment for expected
losses due to counterparty default

Recoverables from reinsurance (except SPV and Finite Reinsurance) before adjustment for
expected losses

Recoverables from SPV before adjustment for expected losses
Recoverables from Finite Reinsurance before adjustment for expected losses

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Premium Provisions
Claims provisions
Gross — Total
Gross — direct business
Gross — accepted proportional reinsurance business

Gross — accepted non-proportional reinsurance business

R0090

R0100

RO110

R0120
R0130

R0140

R0O150

R0160
R0O170
R0O180
R0190

Accepted non-proportional reinsurance

Non-propor- Total Non-
Non-propor- Non-propor- | tional marine, Ti?)ﬁ;qmﬁ)or_' Life obliga-
tional health | tional casualty | aviation and prop tion
. . - erty reinsur-
reinsurance reinsurance | transport rein- ance
surance
C0140 C0150 C0160 C0170 C0180

9TT/L¥E T
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Direct business and accepted proportional reinsurance

s Marine,
Medical Income Workers Motor, Other aviation
. compensa- | vehicle li-
expense | protection | L& abilit motor and trans-
insurance | insurance ance insurarfce insurance | port insur-
ance
C0020 C0030 C0040 C0050 C0060 C0070

crocelie
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Total recoverable from reinsurance/SPV and Finite Re before the adjustment for expected R0200
losses due to counterparty default

Recoverables from reinsurance (except SPV and Finite Reinsurance) before adjustment for R0210
expected losses

Recoverables from SPV before adjustment for expected losses R0220

Recoverables from Finite Reinsurance before adjustment for expected losses R0230

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses R0240
due to counterparty default

uorun) ueadong ay) jo [ewInof [eNIJO

Net Best Estimate of Claims Provisions R0250
Total Best estimate — gross R0260
Total Best estimate — net R0270
Risk margin R0280

Amount of the transitional on Technical Provisions

TP as a whole R0290
Best estimate R0300
Risk margin R0310

LTT]L¥€ T




Technical provisions — total

Technical provisions — total

Recoverable from reinsurance contract/SPV and Finite Re after the adjustment for expected
losses due to counterparty default — total

Technical provisions minus recoverables from reinsurance/SPV and Finite Re- total
Line of Business: further segmentation (Homogeneous Risk Groups)
Premium provisions — Total number of homogeneous risk groups
Claims provisions — Total number of homogeneous risk groups
Cash-flows of the Best estimate of Premium Provisions (Gross)
Cash out-flows
Future benefits and claims
Future expenses and other cash-out flows
Cash in-flows
Future premiums

Other cash-in flows (incl. Recoverable from salvages and subrogations)

R0320

R0330

R0340

R0350

R0360

R0370

R0380

R0390
R0400

Direct business and accepted proportional reinsurance

s Marine,
Medical Income Workers Motor, Other aviation
. compensa- | vehicle li-
expense | protection | L& abilit motor and trans-
insurance | insurance ance insurarfce insurance | port insur-
ance
C0020 C0030 C0040 C0050 C0060 C0070

STT/L¥E T
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Direct business and accepted proportional reinsurance

Fire and

other General li- | Credit and Legal Mliii)ﬂlsa-
damage to ability suretyship | expenses | Assistance financial
property insurance | insurance | insurance loss
insurance

C0080 C0090 C0100 C0110 C0120 C0130

crocelie

[Na ]

Total recoverable from reinsurance/SPV and Finite Re before the adjustment for expected R0200
losses due to counterparty default

Recoverables from reinsurance (except SPV and Finite Reinsurance) before adjustment for R0210
expected losses

Recoverables from SPV before adjustment for expected losses R0220

Recoverables from Finite Reinsurance before adjustment for expected losses R0230

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses R0240
due to counterparty default

uorun) ueadong ay) jo [ewInof [eNIJO

Net Best Estimate of Claims Provisions R0250
Total Best estimate — gross R0260
Total Best estimate — net R0270
Risk margin R0280

Amount of the transitional on Technical Provisions

TP as a whole R0290
Best estimate R0300
Risk margin R0O310

Technical provisions — total

Technical provisions — total R0320

6TT/L¥E T




Recoverable from reinsurance contract/SPV and Finite Re after the adjustment for expected
losses due to counterparty default — total

Technical provisions minus recoverables from reinsurance/SPV and Finite Re- total
Line of Business: further segmentation (Homogeneous Risk Groups)
Premium provisions — Total number of homogeneous risk groups
Claims provisions — Total number of homogeneous risk groups
Cash-flows of the Best estimate of Premium Provisions (Gross)
Cash out-flows
Future benefits and claims
Future expenses and other cash-out flows
Cash in-flows
Future premiums

Other cash-in flows (incl. Recoverable from salvages and subrogations)

R0330

R0340

R0350

R0360

R0370

R0380

R0390
R0400

Direct business and accepted proportional reinsurance

Fire and

other General li- | Credit and Legal Mliii)ﬂlsa-
damage to ability suretyship | expenses | Assistance financial
property insurance | insurance | insurance loss
insurance

C0080 C0090 C0100 C0110 C0120 C0130

0TT/LtE T
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Total recoverable from reinsurance/SPV and Finite Re before the adjustment for expected
losses due to counterparty default

Recoverables from reinsurance (except SPV and Finite Reinsurance) before adjustment for
expected losses

Recoverables from SPV before adjustment for expected losses
Recoverables from Finite Reinsurance before adjustment for expected losses

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Claims Provisions

Total Best estimate — gross

Total Best estimate — net

Risk margin

Amount of the transitional on Technical Provisions
TP as a whole
Best estimate
Risk margin

Technical provisions — total

Technical provisions — total

R0200

R0210

R0220

R0230

R0240

R0250

R0260

R0270

R0280

R0290

R0300

R0310

R0320

Accepted non-proportional reinsurance

Non-propor- Total Non-
Non-propor- Non-propor- | tional marine, Ti?)ﬁ;qmﬁ)or_' Life obliga-
tional health | tional casualty | aviation and prop tion
. . - erty reinsur-
reinsurance reinsurance | transport rein- ance
surance
C0140 C0150 C0160 C0170 C0180

crocelie
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Recoverable from reinsurance contract/SPV and Finite Re after the adjustment for expected
losses due to counterparty default — total

Technical provisions minus recoverables from reinsurance/SPV and Finite Re- total
Line of Business: further segmentation (Homogeneous Risk Groups)
Premium provisions — Total number of homogeneous risk groups
Claims provisions — Total number of homogeneous risk groups
Cash-flows of the Best estimate of Premium Provisions (Gross)
Cash out-flows
Future benefits and claims
Future expenses and other cash-out flows
Cash in-flows
Future premiums

Other cash-in flows (incl. Recoverable from salvages and subrogations)

R0330

R0340

R0350

R0360

R0370

R0380

R0390
R0400

Accepted non-proportional reinsurance

Non-propor- Total Non-
Non-propor- Non-propor- | tional marine, Ti?)ﬁ;qmﬁ)or_' Life obliga-
tional health | tional casualty | aviation and prop tion
. . - erty reinsur-
reinsurance reinsurance | transport rein- ance
surance
C0140 C0150 C0160 C0170 C0180

4A1VAZ 3|
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Cash-flows of the Best estimate of Claims Provisions (Gross)

Cash out-flows

Future benefits and claims

Future expenses and other cash-out flows
Cash in-flows

Future premiums

Other cash-in flows (incl. Recoverable from salvages and subrogations)
Percentage of gross Best Estimate calculated using approximations
Best estimate subject to transitional of the interest rate
Technical provisions without transitional on interest rate
Best estimate subject to volatility adjustment

Technical provisions without volatility adjustment and without others transitional measures

R0410
R0420

R0430
R0440
R0450
R0460
R0470
R0480
R0490

Direct business and accepted proportional reinsurance

s Marine,
Medical Income Workers Motor, Other aviation
. compensa- | vehicle li-
expense | protection | L& abilit motor and trans-
insurance | insurance ance insurarfce insurance | port insur-
ance
C0020 C0030 C0040 C0050 C0060 C0070
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Cash-flows of the Best estimate of Claims Provisions (Gross)

Cash out-flows

Future benefits and claims

Future expenses and other cash-out flows
Cash in-flows

Future premiums

Other cash-in flows (incl. Recoverable from salvages and subrogations)
Percentage of gross Best Estimate calculated using approximations
Best estimate subject to transitional of the interest rate
Technical provisions without transitional on interest rate
Best estimate subject to volatility adjustment

Technical provisions without volatility adjustment and without others transitional measures

R0410
R0420

R0430
R0440
R0450
R0460
R0470
R0480
R0490

Direct business and accepted proportional reinsurance

Fire and

other General li- | Credit and Legal Mliii)ﬂlsa-
damage to ability suretyship | expenses | Assistance financial
property insurance | insurance | insurance loss
insurance

C0080 C0090 C0100 C0110 C0120 C0130

YTI/LE T
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Cash-flows of the Best estimate of Claims Provisions (Gross)

Cash out-flows

Future benefits and claims

Future expenses and other cash-out flows
Cash in-flows

Future premiums

Other cash-in flows (incl. Recoverable from salvages and subrogations)
Percentage of gross Best Estimate calculated using approximations
Best estimate subject to transitional of the interest rate
Technical provisions without transitional on interest rate
Best estimate subject to volatility adjustment

Technical provisions without volatility adjustment and without others transitional measures

R0410
R0420

R0430
R0440
R0450
R0460
R0470
R0480
R0490

Accepted non-proportional reinsurance

Non-
Non- propor- Non-
Non- propor- tional propor- | Total Non-
ptri(:)ﬁgf- tional marine, tional Life obliga-
health rein. | c2sualty aviation property tion
surance reinsur- | and trans- | reinsur-
ance port rein- ance
surance
C0140 C0150 C0160 C0170 C0180

crocelie
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$.17.01.02

Non-life Technical Provisions

Technical provisions calculated as a whole

Total Recoverables from reinsurance/SPV and Finite Re after the adjustment for expected
losses due to counterparty default associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM
Best estimate

Premium provisions

Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Premium Provisions
Claims provisions
Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Claims Provisions
Total Best estimate — gross

Total Best estimate — net

R0010

R0050

R0060

R0140

RO150

RO160

R0240

R0250

R0260

R0270

Direct business and accepted proportional reinsurance

, Marine,
Medical Income Workers Motor, Other aviation
. compensa- | vehicle li-
expense protection | . ur- abilit motor and trans-
insurance | insurance ance insurar?ce insurance | port insur-
ance
C0020 C0030 C0040 C0050 C0060 C0070

9T1/L¥E T
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Risk margin

Amount of the transitional on Technical Provisions
Technical Provisions calculated as a whole

Best estimate

Risk margin

Technical provisions — total

Technical provisions — total

Recoverable from reinsurance contract/SPV and Finite Re after the adjustment for expected
losses due to counterparty default — total

Technical provisions minus recoverables from reinsurance/SPV and Finite Re — total

R0280

R0290
R0300
R0O310

R0320

R0330

R0340

Direct business and accepted proportional reinsurance

s Marine,
Medical Income Workers Motor, Other aviation
. compensa- | vehicle li-
expense | protection | L& abilit motor and trans-
insurance | insurance ance insurarfce insurance | port insur-
ance
C0020 C0030 C0040 C0050 C0060 C0070
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Technical provisions calculated as a whole

Total Recoverables from reinsurance/SPV and Finite Re after the adjustment for expected
losses due to counterparty default associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM
Best estimate

Premium provisions

Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Premium Provisions
Claims provisions
Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Claims Provisions

Total Best estimate — gross

Total Best estimate — net

Risk margin

Amount of the transitional on Technical Provisions

Technical Provisions calculated as a whole

R0010

R0050

R0060

R0140

RO150

R0160

R0240

R0250

R0260

R0270

R0280

R0290

Direct business and accepted proportional reinsurance

Fire and

other General li- | Credit and Legal Mliii)ﬂlsa-
damage to ability suretyship | expenses | Assistance financial
property insurance | insurance | insurance loss
insurance

C0080 C0090 C0100 C0110 C0120 C0130

8TI/L¥E T
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Best estimate

Risk margin

Technical provisions — total
Technical provisions — total

Recoverable from reinsurance contract/SPV and Finite Re after the adjustment for expected
losses due to counterparty default — total

Technical provisions minus recoverables from reinsurance/SPV and Finite Re — total

Technical provisions calculated as a whole

Total Recoverables from reinsurance/SPV and Finite Re after the adjustment for expected
losses due to counterparty default associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM

Best estimate

Premium provisions

Gross

R0300
R0310

R0320

R0330

R0340

R0010

R0050

R0060

Direct business and accepted proportional reinsurance

Fire and Miscella-
other General li- | Credit and Legal neous
damage to ability suretyship | expenses | Assistance financial
property insurance | insurance | insurance loss
insurance
C0080 C0090 C0100 C0110 C0120 C0130
Accepted non-proportional reinsurance
Non-propor- Total Non-
Non-propor- | Non-propor- | tional marine, Ti?)ﬁ;limﬁ)or_' Life obliga-
tional health | tional casualty | aviation and prop tion
- . - erty reinsur-
reinsurance reinsurance | transport rein- ance
surance
C0140 C0150 C0160 C0170 C0180
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Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Premium Provisions
Claims provisions
Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Claims Provisions

Total Best estimate — gross

Total Best estimate — net

Risk margin

Amount of the transitional on Technical Provisions
Technical Provisions calculated as a whole

Best estimate

Risk margin

Technical provisions — total

Technical provisions — total

Recoverable from reinsurance contract/SPV and Finite Re after the adjustment for expected
losses due to counterparty default — total

Technical provisions minus recoverables from reinsurance/SPV and Finite Re — total

R0140

R0150

R0160

R0240

R0250
R0260
R0270
R0280

R0290
R0300
R0O310

R0320

R0330

R0340

Accepted non-proportional reinsurance

Non-propor- Total Non-
Non-propor- Non-propor- | tional marine, Ti?)ﬁ;qmﬁ)or_' Life obliga-
tional health | tional casualty | aviation and prop tion
. . - erty reinsur-
reinsurance reinsurance | transport rein- ance
surance
C0140 C0150 C0160 C0170 C0180

0€T/LtE T
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$.17.01.01

Non-life Technical Provisions

Ring Fenced Fund/Matching adjustment portfolio or remaining part 20020
Fund/Portfolio number ~ Z0030

Technical provisions calculated as a whole

Total Recoverables from reinsurance/SPV and Finite Re after the adjustment for expected
losses due to counterparty default associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM
Best estimate

Premium provisions

Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Premium Provisions
Claims provisions
Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Claims Provisions

R0010

R0050

R0060

R0140

RO150

R0O160

R0240

R0250

Direct business and accepted proportional reinsurance

, Marine,
Medical Income Workers Motor, Other aviation
. compensa- | vehicle li-
expense protection | LR ar abilit motor and trans-
insurance | insurance ance insuralzyce insurance | port insur-
ance
C0020 C0030 C0040 C0050 C0060 C0070

crocelie
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Total Best estimate — gross

Total Best estimate — net

Risk margin

Amount of the transitional on Technical Provisions
Technical Provisions calculated as a whole
Best estimate
Risk margin

Technical provisions — total

Technical provisions — total

Recoverable from reinsurance contract/SPV and Finite Re after the adjustment for expected
losses due to counterparty default — total

Technical provisions minus recoverables from reinsurance/SPV and Finite Re — total

R0260
R0270
R0280

R0290
R0300
R0310

R0320

R0330

R0340

Direct business and accepted proportional reinsurance

s Marine,
Medical Income Workers Motor, Other aviation
. compensa- | vehicle li-
expense | protection | L& abilit motor and trans-
insurance | insurance ance insurarfce insurance | port insur-
ance
C0020 C0030 C0040 C0050 C0060 C0070

TET/Lve T
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Technical provisions calculated as a whole

Total Recoverables from reinsurance/SPV and Finite Re after the adjustment for expected
losses due to counterparty default associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM
Best estimate

Premium provisions

Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Premium Provisions
Claims provisions
Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Claims Provisions

Total Best estimate — gross

Total Best estimate — net

Risk margin

Amount of the transitional on Technical Provisions

Technical Provisions calculated as a whole

R0010

R0050

R0060

R0140

RO150

R0160

R0240

R0250

R0260

R0270

R0280

R0290

Direct business and accepted proportional reinsurance

Fire and Miscell
other General li- | Credit and Legal isceria-
damage to ability suretyship | expenses | Assistance ﬁl:lzzlclisal
property insurance | insurance | insurance loss
insurance
C0080 C0090 C0100 C0110 C0120 C0130
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Best estimate

Risk margin
Technical provisions — total
Technical provisions — total

Recoverable from reinsurance contract/SPV and Finite Re after the adjustment for expected
losses due to counterparty default — total

Technical provisions minus recoverables from reinsurance/SPV and Finite Re — total

Technical provisions calculated as a whole

Total Recoverables from reinsurance/SPV and Finite Re after the adjustment for expected
losses due to counterparty default associated to TP calculated as a whole

Technical provisions calculated as a sum of BE and RM
Best estimate
Premium provisions

Gross

R0300
R0310

R0320

R0330

R0340

R0010

R0050

R0060

Direct business and accepted proportional reinsurance

Fire and Miscella-
other General li- | Credit and Legal neous
damage to ability suretyship | expenses | Assistance financial
property insurance | insurance | insurance loss
insurance
C0080 C0090 C0100 C0110 C0120 C0130
Accepted non-proportional reinsurance
Non-propor- Total Non-
Non-propor- | Non-propor- | tional marine, Ti?)ﬁ;limﬁ)or_' Life obliga-
tional health | tional casualty | aviation and prop tion
- . - erty reinsur-
reinsurance reinsurance | transport rein- ance
surance
C0140 C0150 C0160 C0170 C0180
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Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Premium Provisions
Claims provisions
Gross

Total recoverable from reinsurance/SPV and Finite Re after the adjustment for expected losses
due to counterparty default

Net Best Estimate of Claims Provisions

Total Best estimate — gross

Total Best estimate — net

Risk margin

Amount of the transitional on Technical Provisions
Technical Provisions calculated as a whole
Best estimate
Risk margin

Technical provisions — total

Technical provisions — total

Recoverable from reinsurance contract/SPV and Finite Re after the adjustment for expected
losses due to counterparty default — total

Technical provisions minus recoverables from reinsurance/SPV and Finite Re — total

R0140

R0150

R0160

R0240

R0250
R0260
R0270
R0280

R0290
R0300
R0310

R0320

R0330

R0340

Accepted non-proportional reinsurance

Non-propor- Total Non-
Non-propor- Non-propor- | tional marine, Ti?)ﬁ;qmﬁ)or_' Life obliga-
tional health | tional casualty | aviation and prop tion
. . - erty reinsur-
reinsurance reinsurance | transport rein- ance
surance
C0140 C0150 C0160 C0170 C0180
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$.17.02.01

Non-Life Technical Provisions — By countryGross TP calculated as a whole and Gross BE for different countries

Direct business

Workers’ Motor Marine, Fire and
Medical Income compensa- ehidcle li- Other aviation other
Geographical zone expense protection | . P vemice motor and trans- | damage to
. . tion insur- ability . .
insurance | insurance . insurance | portinsur- | property
ance insurance ance insurance
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080
Home country R0010
EEA countries outside the materiality threshold — not reported
b R0020
y country
Non-EEA countries outside the materiality threshold — not re-
R0030
ported by country
By country C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080
Country 1 R0040

9¢T/L¥E T
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Direct business

General li- | Credit and Legal M;Zf)el?sa_
Geographical zone ) ability s.uretyshlp expenses | Assistance | oo oo
msurance msurance msurance
loss
C0010 C0090 C0100 co110 C0120 C0130
Home country R0010
EEA countries outside the materiality threshold — not reported by country R0020
Non-EEA countries outside the materiality threshold — not reported by country R0030
By country Co0010 C0090 C0100 Co110 C0120 C0130
Country 1 R0040
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$.18.01.01

Projection of future cash flows (Best Estimate — Non Life)

Best Estimate Premium Provision Best Estimate Claim Provision Total reco-
(Gross) (Gross) verable
Cash out-flows Cash in-flows Cash out-flows Cash in-flows from rein-
surance
fter th
Future Future expenses and Future c(Zstll:-e; Future Future expenses and Future c(Zstllziil (aad;:;st_e
benefits other cash-out flows | premiums benefits other cash-out flows | premiums t)
flows flows men
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
Year
(projection of undis-
counted expected
cash-flows)
1 R0010
2 R0020
3 R0030
4 R0040
5 R0050
6 R0060
7 R0070
8 R0080
9 R0090
10 R0100
11 RO110
12 R0O120
13 R0130
14 R0140

8ET/L¥E T
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Best Estimate Premium Provision Best Estimate Claim Provision Total reco-
(Gross) (Gross) verable
Cash out-flows Cash in-flows Cash out-flows Cash in-flows from rein-
surance
after the
Future Future expenses and Future Othe_r Future Future expenses and Future Othe:r ( djust-
- cash-in - cash-in adju
benefits | other cash-out flows | premiums benefits other cash-out flows | premiums ment)
flows flows
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

Year
(projection of undis-
counted expected

cash-flows)
15 R0O150
16 R0160
17 R0O170
18 R0180
19 R0190
20 R0200
21 R0210
22 R0220
23 R0230
24 R0240
25 R0250
26 R0260
27 R0270
28 R0280
29 R0290
30 R0300

31 & after R0310
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$.19.01.01

Non-life insurance claims

Accident year | Underwriting year

Line of business

Currency conversion

Currency

70010

70020

70030

70040

Gross Claims Paid (non-cumulative)

(absolute amount)

Year

Prior
N-14
N-13
N-12
N-11
N-10
N-9
N-8
N-7
N-6
N-5
N-4
N-3
N-2
N-1

Development year

Sum of
0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15&+ In g‘e‘::e“‘ (cﬁﬁﬁa-
tive)
€0010 | €0020 | C0030 | CO040 | CO050 | CO060 | CO070 | CO080 | CO090 | CO100 | CO110 | CO120 | CO130 | C0140 | CO150 | C0160 0170 0180

R0100 RO100
R0O110 RO110
R0120 RO120
R0O130 RO130
R0140 RO140
R0O150 RO150
R0160 RO160
R0O170 RO170
R0180 RO180
R0190 RO190
R0200 R0200
R0210 R0210
R0220 R0220
R0230 R0230
R0240 R0240
R0250 R0250

Total | R0260

O T/LtE T
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Reinsurance Recoveries received (non-cumulative)

(absolute amount)

Year

Prior
N-14
N-13
N-12
N-11
N-10
N-9
N-8
N-7
N-6
N-5
N-4
N-3
N-2
N-1

Development year

Sum of
0 1 2 3 4 5 6 7 8 9 10 1 12 13 14 15&+ In ?;:ent Rl
tive)
C0600 | C0610 | C0620 | C0630 | CO640 | C0650 | CO660 | CO670 | CO680 | C0690 | CO700 | CO710 | CO720 | CO730 | CO740 | CO750 0760 0770

R0300 R0300
R0310 RO310
R0320 R0O320
R0330 R0330
R0340 R0340
R0350 R0350
R0360 R0360
R0370 R0370
R0380 R0380
R0390 R0390
R0400 R0O400
R0410 RO410
R0420 R0420
R0430 R0430
R0440 R0440
R0450 R0450

Total | R0O460
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Net Claims Paid (non-cumulative)

(absolute amount)

Year

Prior
N-14
N-13
N-12
N-11
N-10
N-9
N-8
N-7
N-6
N-5
N-4
N-3
N-2
N-1

Development year

Sum of
0 1 2 3 4 5 6 7 8 9 10 1 12 13 14 15&+ In ?;:ent Rl
tive)
1200 | €1210 | €1220 | C1230 | C1240 | C1250 | C1260 | C1270 | C1280 | C1290 | C1300 | C1310 | C1320 | C1330 | C1340 | C1350 C1360 1370

R0500 R0O500
R0510 RO510
R0520 R0520
R0530 R0530
R0540 RO540
R0550 RO550
R0560 RO560
R0O570 RO570
R0580 R0580
R0590 R0590
R0600 RO600
R0610 R0610
R0620 R0620
R0630 R0630
R0640 RO640
R0650 R0650

Total | R0660

ilLve 1
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Gross undiscounted Best Estimate Claims Provisions

(absolute amount)

Year

Prior
N-14
N-13
N-12
N-11
N-10
N-9
N-8
N-7
N-6
N-5
N-4
N-3
N-2
N-1

Development year

Year end
0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 & + (discounted
data)
C0200 | C0210 | C0220 | C0230 | C0240 | C0250 | C0260 | C0270 | C0280 | C0290 | C0300 | C0310 | C0320 | CO0330 | C0340 | C0350 C0360

R0100 R0100
RO110 RO110
R0120 R0120
R0130 R0130
R0140 R0140
R0150 RO150
R0160 R0160
R0O170 R0O170
R0O180 R0O180
R0190 R0190
R0200 R0200
R0210 R0210
R0220 R0220
R0230 R0230
R0240 R0240
R0250 R0250

Total | R0260
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Undiscounted Best Estimate Claims Provisions — Reinsurance recoverable

(absolute amount)

Year

Prior
N-14
N-13
N-12
N-11
N-10
N-9
N-8
N-7
N-6
N-5
N-4
N-3
N-2
N-1

Development year

Year end
0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 & + (discounted
data)
C0800 | CO810 | C0820 | C0830 | C0840 | C0850 | C0860 | C0870 | C0880 | C0890 | C0900 | C0910 | C0920 | C0930 | C0940 | C0950 C0960

R0300 R0300
RO310 R0310
R0320 R0320
R0330 R0330
R0340 R0340
R0350 R0350
R0360 R0360
R0370 R0370
R0380 R0380
R0390 R0390
R0400 R0400
R0410 R0410
R0420 R0420
R0430 R0430
R0440 R0440
R0450 R0450

Total | R0460
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Net Undiscounted Best Estimate Claims Provisions

(absolute amount)

Year

Prior
N-14
N-13
N-12
N-11
N-10
N-9
N-8
N-7
N-6
N-5
N-4
N-3
N-2
N-1

Development year

Year end
0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 & + (discounted
data)
C1400 | C1410 | C1420 | C1430 | C1440 | C1450 | C1460 | C1470 | C1480 | C1490 | C1500 | C1510 | C1520 | C1530 | C1540 | C1550 C1560

R0500 R0500
R0O510 R0510
R0520 R0520
R0530 R0530
R0540 R0540
R0550 R0550
R0560 R0560
R0570 R0570
R0580 R0580
R0590 R0590
R0600 R0600
R0610 R0610
R0620 R0620
R0630 R0630
R0640 R0640
R0650 R0650

Total | R0660
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Gross Reported but not Settled Claims (RBNS)

(absolute amount)

Year

Prior
N-14
N-13
N-12
N-11
N-10
N-9
N-8
N-7
N-6
N-5
N-4
N-3
N-2
N-1

Development year

0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 &+ Year end
C0400 | C0410 | C0420 | C0430 | C0440 | C0450 | C0460 | C0470 | C0480 | C0490 | C0500 | CO0510 | C0520 | C0530 | C0540 | CO0550 C0560

R0100 R0100
RO110 RO110
R0120 R0120
R0130 R0130
R0140 R0140
R0O150 R0O150
R0160 R0160
R0O170 R0O170
R0180 R0180
R0190 R0190
R0200 R0200
R0210 R0210
R0220 R0220
R0230 R0230
R0240 R0240
R0250 R0250

Total | R0260
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Reinsurance RBNS Claims

(absolute amount)

Year

Prior
N-14
N-13
N-12
N-11
N-10
N-9
N-8
N-7
N-6
N-5
N-4
N-3
N-2
N-1

Development year

0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 &+ Year end
C1000 | C1010 | C1020 | C1030 | C1040 | C1050 | C1060 | C1070 | C1080 | C1090 | C1100 | C1110 | C1120 | C1130 | C1140 | C1150 C1160

R0300 R0300
R0310 R0310
R0320 R0320
R0330 R0330
R0340 R0340
R0350 R0350
R0360 R0360
R0370 R0370
R0380 R0380
R0390 R0390
R0400 R0400
R0410 R0410
R0420 R0420
R0430 R0430
R0440 R0440
R0450 R0450

Total | R0460
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Net RBNS Claims

(absolute amount)

Year

Prior
N-14
N-13
N-12
N-11
N-10
N-9
N-8
N-7
N-6
N-5
N-4
N-3
N-2
N-1

Development year

0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 &+ Year end
C1600 | C1610 | C1620 | C1630 | C1640 | C1650 | C1660 | C1670 | C1680 | C1690 | C1700 | C1710 | C1720 | C1730 | C1740 | C1750 C1760

R0500 R0500
R0510 R0510
R0520 R0520
R0530 R0530
R0540 R0540
R0550 R0550
R0560 R0560
R0O570 R0570
R0580 R0580
R0590 R0590
R0600 R0600
R0610 R0610
R0620 R0620
R0630 R0630
R0640 R0640
R0650 R0650

Total | R0660
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Inflation rates (only in the case of using methods that take into account inflation to adjust data)

Historic inflation rate — total

Historic inflation rate: exter-
nal inflation

Historic inflation rate: endo-
genous inflation

Expected inflation rate — to-
tal

Expected inflation rate: exter-
nal inflation

Expected inflation rate: endo-
genous inflation

Description of inflation rate
used:

N-14 N-13 N-12 N-11 N-10 N-9 N-8 N-7 N-6 N-5 N-4 N-3 N-2 N-1 N
C1800 | C1810 | C1820 | C1830 | C1840 | C1850 | C1860 | C1870 | C1880 | C1890 | C1900 | C1910 | C1920 | C1930 | C1940
R0700
R0O710
R0720
C2000 | C2010 | C2020 | C2030 | C2040 | C2050 | C2060 | C2070 | C2080 | C2090 | C2100 | C2110 | C2120 | C2130 | C2140
N+1 N+2 N+3 N+4 N+5 N+6 N+7 N+8 N+9 N+10 | N+11 | N+12 | N+13 | N+14 | N+15
R0730
R0740
R0O750
C2200
R0O760
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$.20.01.01

Development of the distribution of the claims incurred

Line of business: | Z0010
Accident year| underwriting year | Z0020
Gross RBNS Claims
RBNS claims. Open Claims at the beginning of the year
Open Claims at the end of the year Closed Claims at the end of the year:
settled with payment settled without any payment
Gross Gross Number of Gr.oss. RBNS at the
Number of | Gr0ss RBNS at payments Gross RBNS at | Number of | Gross RBNS at payments claims ended beginning of the year
claims the beginning | made during | the end of the | claims ended | the beginning | made during without any referred to claim
of the year the current period with payments | of the year the current settled without any
year year payments payment

Year C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100

Prior R0010
N-14 R0020
N-13 R0030
N-12 R0040
N-11 R0050
N-10 R0060

N-9 R0070

N-8 R0080

N-7 R0090

N-6 R0100

N-5 R0O110

N-4 R0120

N-3 R0130

N-2 R0140

N-1 R0O150

0ST//tE T
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RBNS claims. Open Claims at the beginning of the year

Open Claims at the end of the year

Closed Claims at the end of the year:

settled with payment

settled without any payment

Gross Gross Number of Gross RBNS at the
Gross RBNS at payments Gross RBNS at | Number of | Gross RBNS at payments . beginning of the year
Number of L . . L . claims ended .
- the beginning | made during | the end of the | claims ended | the beginning | made during . referred to claim
claims . . without any .
of the year the current period with payments | of the year the current Avments settled without any
year year pay payment
Year C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100
Total previous RO160
years
N R0O170
Total R0O180

Gross RBNS Claims

Claims reported during the year

Reopen Claims during the year

Open Claims at the end of the year

Closed Claims at the end of the year:

Closed Claims at the end of

settled Open Claims at the end of the year h .
settled with payment without any the year:
payment
pa?r::esrsl s | Gross RBNS Number of pa?r:l)esrsl i Nu;gl;;rs of pa(;r::l)esrsl ¢s | Gross RBNS Number of pagrrr(n)esrsl ts
Nuclﬂli’;l; of made during at ;lfuteheend en(ﬁ?&l:&fi th made during ended Nuc?;li);l; of made during at ;lfliheend en(cilea(;nvjsi th made during
the current eriod avments the current | without any the current eriod avments the current
year P pay year payments year P pay year
Year C0110 C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190 C0200 C0210
Prior R0O010
N-14 R0020
N-13 R0030
N-12 R0040
N-11 R0050
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Claims reported during the year

Reopen Claims during the year

Open Claims at the end of the year

Closed Claims at the end of the year:

Closed Claims at the end of

settled Open Claims at the end of the year h .
settled with payment without any the year:
payment
pa();r:r?esrsl ts Gross RBNS | Number of pagrx(l)esrsn ts Nucrlr;li);rs of pafr:r(l)esrsn ts Gross RBNS | Number of pagrrr(n)esrsl ts
Nuclgli’;l; of made during at ;lgiheend en(ﬁ?&nvl&fi th made during ended Nuc?;li);l; of made during at ;lfliheend en(cilea(;nvjsi th made during
the current iod " the current | without any the current iod ¢ the current
ear perio payments ear payments ear perio payments ear
! y y y y

Year Cco110 C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190 C0200 C0210
N-10 R0060
N-9 R0070
N-8 R0080
N-7 R0090
N-6 R0100
N-5 RO110
N-4 R0120
N-3 R0130
N-2 R0140
N-1 R0O150
Total pre- | poy60

vious years

N R0O170
Total R0180

TS1/Lve 1
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$.21.01.01

Loss distribution risk profile

Line of business 70010
Accident year| underwriting year | 20020
Number thal Number To_tal Number thal Number thal Number thal Number thal
Start End . claims . claims . claims . claims . claims . claims
claims claims 2273&,11; incurred 22731‘;1; incurred Z;?ggvan incurred 2273&7“; incurred 2273{{?; incurred Zg?g{{,n; incurred
incurred | incurred ear N AY[UWY ear N-1 AY[UWY ear N-2 AY[UWY ear N-3 AY[UWY ear N-4 AY[UWY ear N-5 AY[UWY
Y year N Y year N-1 Y year N-2 Y year N-3 Y year N-4 Y year N-5
C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 Cco110 C0120 C0130 C0140 C0150 C0160
Bracket 1 R0010
Bracket 2 R0020
Bracket 3 R0030
Bracket 4 R0040
Bracket 5 R0050
Bracket 6 R0060
Bracket 7 R0070
Bracket 8 R0080
Bracket 9 R0090
Bracket 10 R0100
Bracket 11 RO110
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Start End Numl?er CT;;lﬂs Numl_)er J;%ﬂs Numl?er cr{:it:tllls Numl)er crf:n)itmals Numl?er cT:i;ﬂs Numl_)er c}:’iﬁlnls
claims claims of dlaims incurred of claims incurred of claims incurred of dlaims incurred of dlaims incurred of claims incurred
incurred | incurred | AYUWY | ayjuwy | AYUWY | ayjgwy | AYUWY | iy igwy | AYIUWY | ayiowy | AYIUWY | aviowy | AYIUWY | ayiowy
year N year N | Y€ N1 year N-1 | Y&3° N-2 year N-2 | Y€ N-3 year N-3 | V€T N-4 year N-4 | Y& N-3 year N-5
C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120 C0130 C0140 C0150 C0160
Bracket 12 R0O120
Bracket 13 R0O130
Bracket 14 R0140
Bracket 15 R0O150
Bracket 16 R0160
Bracket 17 RO170
Bracket 18 R0180
Bracket 19 R0190
Bracket 20 R0200
Bracket 21 RO210
Total R0300
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Total Total
Number thal Number To_tal Number thal Number thal Numl}er claims Numl_)er claims
Start End . claims . claims . claims . claims of claims | . of claims | .
claims claims Xg?llaﬂlwmms, incurred ng7llan1wm“sr incurred Zg(?(lanlp\mms' incurred Xfﬁ(la“l”mmsr incurred | AY/UWY Xch;llrnrfmd, AY[UWY XIYc/uIrnr;“d,
incurred | incurred ear N-6 AY[UWY ear N-7 AY[UWY ear N-8 AY[UWY ear N-9 AY/UWY | year N- ear N. | yearN- ear N-
¥ year N-6 Y year N-7 Y year N-8 Y year N-9 10 Y 10 11 ¥ 1

C0030 C0040 Cc0170 C0180 C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280
Bracket 1 R0010
Bracket 2 R0020
Bracket 3 R0030
Bracket 4 R0040
Bracket 5 R0050
Bracket 6 R0060
Bracket 7 R0070
Bracket 8 R0080
Bracket 9 R0090
Bracket 10 R0100
Bracket 11 RO110
Bracket 12 R0120
Bracket 13 RO130
Bracket 14 R0140
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Total Total
Sart | Ena | Nember | 0| Number | 9| Number | JO | Number | o | NS | chims | NS | claims
claims claims Xt-Y?[lanipimﬁsr incurred ng%IaI‘iwmﬁsr incurred Zg(%laﬂiamms' incurred Xfﬁ(la“iwmmsr incurred | AY[UWY Xch/uI rnr;md, AY[UWY X‘Ycﬁrnr;“d,
incurred | incurred year N-6 AY[UWY year N-7 AY[UWY year N-8 AY[UWY year N-9 AY/UWY | year N- year N- year N- year N-
year N-6 year N-7 year N-8 year N-9 10 10 11 1
C0030 C0040 C0170 C0180 C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280
Bracket 15 RO150
Bracket 16 R0O160
Bracket 17 R0O170
Bracket 18 R0180
Bracket 19 R0190
Bracket 20 R0200
Bracket 21 R0210
Total R0300
Start claims End claims Number of Total claims Number of Total claims Number of Total claims
incurred incurred claims AY/UWY incurred AY/ claims AY/UWY incurred AY/ claims AY/UWY incurred AY/
year N-12 UWY year N-12 year N-13 UWY year N-13 year N-14 UWY year N-14
C0030 C0040 C0290 C0300 C0310 C0320 C0330 C0340
Bracket 1 R0010
Bracket 2 R0020
Bracket 3 R0030
Bracket 4 R0040
Bracket 5 R0050
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Start claims End claims Number of 'Total claims I}Iumber of 'Total claims 1.\Iumber of 'Total claims
incurred incurred claims AY/UWY incurred AY/ claims AY/UWY incurred AY/ claims AY/UWY incurred AY/
year N-12 UWY year N-12 year N-13 UWY year N-13 year N-14 UWY year N-14
C0030 C0040 C0290 C0300 C0310 C0320 C0330 C0340

Bracket 6 R0060
Bracket 7 R0070
Bracket 8 R0080
Bracket 9 R0090
Bracket 10 R0100
Bracket 11 RO110
Bracket 12 R0120
Bracket 13 R0130
Bracket 14 R0140
Bracket 15 R0O150
Bracket 16 R0160
Bracket 17 R0170
Bracket 18 R0180
Bracket 19 R0190
Bracket 20 R0200
Bracket 21 R0210

Total R0300
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$.21.02.01

Underwriting risks non-life

Identification
of the .. .1 ‘1 ..
P . . . Description Validity Validity Original de- Type of
ltfg;ge:;afz' C(LI:IS%TZO/ Desixi';ﬂtlon Lmen(;fs;)um- risk category | period (start period Currency Sum insured ductible underwriting (cont.)
\I”vhich the covered date) (expiry date) policyholder model
risk relates
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110

Amount under-
writing model

Sum reinsured on a
facultative basis, with all

reinsurers

Sum reinsured, other
than on facultative basis,
with all reinsurers

Net retention
of the insurer

C0120

C0130

C0140

C0150

$.21.03.01

Non-life distribution of underwriting risks — by sum insured

Line of business | 70010 ‘

|

Start sum insured End sum insured Number of‘underwriting Total sum insured Total annua_ll written
risks premium
C0020 C0030 C0040 C0050 C0060
Bracket 1 R0010
Bracket 2 R0020
Bracket 3 R0030
Bracket 4 R0040
Bracket 5 R0050
Bracket 6 R0060
Bracket 7 R0070
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Start sum insured

End sum insured

Number of underwriting

Total sum insured

Total annual written

risks premium
C0020 C0030 C0040 C0050 C0060

Bracket 8 R0080
Bracket 9 R0090
Bracket 10 R0100
Bracket 11 RO110
Bracket 12 R0120
Bracket 13 R0130
Bracket 14 R0140
Bracket 15 R0O150
Bracket 16 R0160
Bracket 17 R0O170
Bracket 18 R0180
Bracket 19 R0190
Bracket 20 R0200
Bracket 21 R0210

Total R0220
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$.22.01.01

Impact of long term guarantees measures and transitionals

Impact of the LTG measures and transitionals (Step-by-step approach)

v:'\itmhoLu(:lr:g Without
. volatility Without
Term Guar- tr::?:il:i(:)‘;)tal tiglllziiltcit)ggl Without Impact of | adjustment | Impact of | matching | Impact of I?ﬁ’i%té) f
antee on tech- on tech- transitional | transitional and volatility | adjustment | matching measures
mccl:asure§ nical provi- | mical provi. | ©™ interest | on interest without | adjustment and adjustment and transi-
anc traim- siopns si(})ns rate rate other tran- | set to zero | without all | set to zero | . °
tionals sitional the others
measures
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100
Technical provisions R0010
Basic own funds R0020
Excess of assets over liabilities R0030
fI-(est.ncted own fupds due to Ting- | p0040
encing and matching portfolio
Eligible own funds to meet Sol-
. . R0050
vency Capital Requirement
Tier 1 R0060
Tier 2 R0070
Tier 3 R0080
Solvency Capital Requirement R0090
Eligible own funds to meet Mini-
. . R0100
mum Capital Requirement
Minimum Capital Requirement R0O110

091//t€ T
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$.22.01.04

Impact of long term guarantees measures and transitionals

Impact of the LTG measures and transitionals (Step-by-step approach)

v;\itmhoLu(:lr:g Without
. volatility Without
Term Guar- tr:ﬁ?:ﬁi%ﬁal ti::g?;;g; Without Impact of | adjustment | Impact of | matching | Impact of 11;1111’1?8 f
antee on tech- on tech- transitional | transitional and volatility | adjustment | matching measures
mccl:asure§ nical provi- | mical provi. | ©™ interest | on interest without | adjustment and adjustment and transi-
anc traim- siopns si(})ns rate rate other tran- | set to zero | without all | set to zero | . °
tionals sitional the others
measures
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100
Technical provisions R0010
Basic own funds R0020
Excess of assets over liabilities R0030
fI-(est.ncted own fupds due to Ting- | p0040
encing and matching portfolio
Eligible own funds to meet Sol-
. . R0050
vency Capital Requirement
Tier 1 R0060
Tier 2 R0070
Tier 3 R0080
Solvency Capital Requirement R0090
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SR.22.02.01

Projection of future cash flows (Best Estimate — Matching portfolios)

Matching portfolio

70010

Projection of future cash-flows at the end of the reporting period

Mismatch during reporting period

Longevity, mortality and
revision obligations cash
outflows

Expenses cash outflows

De-risked Assets cash-
flows

Positive undiscounted
mismatch (inflows >
outflows)

Negative undiscounted
mismatch (inflows <
outflows)

C0020

C0030

C0040

C0050

C0060

Year (projection of undis-
counted expected cash-

flows)
1 R0010
2 R0020
3 R0030
4 R0040
5 R0050
6 R0060
7 R0070
8 R0080
9 R0090
10 R0100
11 RO110
12 R0120
13 R0130
14 R0140
15 R0O150
16 R0160
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Projection of future cash-flows at the end of the reporting period

Mismatch during reporting period

Longevity, mortality and . Positive undiscounted Negative undiscounted
2. N De-risked Assets cash- . . > .
revision obligations cash Expenses cash outflows fl mismatch (inflows > mismatch (inflows <
ows
outflows outflows) outflows)
C0020 C0030 C0040 C0050 C0060

Year (projection of undis-
counted expected cash-

flows)
17 R0170
18 RO180
19 R0190
20 R0200
21 R0210
22 R0220
23 R0230
24 R0240
25 R0250
26 R0260
27 R0270
28 R0280
29 R0290
30 R0300
31 R0O310
32 R0320
33 R0330
34 R0340
35 R0350
36 R0360
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Projection of future cash-flows at the end of the reporting period

Mismatch during reporting period

Longevity, mortality and . Positive undiscounted Negative undiscounted
2. N De-risked Assets cash- . . > .
revision obligations cash Expenses cash outflows mismatch (inflows > mismatch (inflows <
flows
outflows outflows) outflows)
C0020 C0030 C0040 C0050 C0060

Year (projection of undis-
counted expected cash-

flows)
37 R0370
38 R0380
39 R0390
40 R0400
41-45 R0410
46-50 R0420
51-60 R0430
61-70 R0440
71 & after R0450

YOT//tE T
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SR.22.03.01

Information on the matching adjustment calculation

Matching portfolio | Z0010

C0010

Overall calculation of the matching adjustment

Annual effective rate applied to the CF of the obligations R0010
Annual effective rate of the best estimate R0020
Probability of default used to de-risk assets cash flows R0030
Portion of the fundamental spread not reflected when de-risking assets cash flows R0040
Increase of fundamental spread for sub investment grade assets R0050
Matching adjustment to the risk free rate R0060
SCR

Mortality risk stress for the purpose of matching adjustment R0070
Portfolio

Market value of assets of the portfolio R0080
Market value of assets linked to inflation R0090
Best estimate linked to inflation R0100
Market value assets where third party can change the cash flows R0O110
Return on assets — portfolio assets R0120
Market value of surrended contracts R0130
Number of surrender options exercised R0140
Market value of assets applied R0150
Surrender rights satisfied to policyholders R0160
Liabilities

Duration R0O170
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$.22.04.01

Information on the transitional on interest rates calculation

Overall calculation of the transitional adjustment

Currency

70010

C0010

Solvency I Interest rate | R0010

Annual effective rate R0020

Portion of the difference applied at the reporting date | R0030

Adjustment to risk free rate | R0040

Solvency I Interest rate

Currency 70010
Average duration of insur-
Best estimate ance and reinsurance obli-
gations
C0020 C0030
Up to 0,5 per cent | R0100
Above 0,5 % and up to 1,0 % RO110
Above 1,0 % and up to 1,5 % | R0120
Above 1,5 % and up to 2,0 % R0130
Above 2,0 % and up to 2,5 % | R0140
Above 2,5 % and up to 3,0 % | R0O150
Above 3,0 % and up to 4,0 % | R0160
Above 4,0 % and up to 5,0 % R0170
Above 5,0 % and up to 6,0 % R0180
Above 6,0 % and up to 7,0 % | R0190
Above 7,0 % and up to 8,0 % R0200
Above 8,0 % | RO0210
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[Na ]

uorun ueadong ay) jo [euInof [ePYJO

c10TTlle



$.22.05.01
Overall calculation of the transitional on technical provisions
C0010
Day 1 Solvency II technical provisions R0010
Technical provisions subject to transitional measure on technical provisions
TP calculated as a whole R0020
Best estimate R0030
Risk magin R0040
Solvency I technical provisions R0050
Portion of the difference adjusted R0060
Limitation applied in accordance to Article 308d(4) R0070
Technical provision after transitional on technical provisions R0080
$.22.06.01
Best estimate subject to volatility adjustment by country and currency
Busines 20010
By currency
C0010

Best estimate subject to country and currency volatility adjustment — Total and home country by currency

Total value of Best Estimate
subject to volatility adjust-
ment (for all currencies)

Part of the Best Estimate
subject to volatility adjust-
ment written in the
reporting currency

lity adjustment in the Home country

C0030 C0040
Total value of Best Estimate subject to volati-
ii . . . R0020
ity adjustment in all countries
Total value of Best Estimate subject to volati- R0030

R0010

Part of the Best Estimate
subject to volatility adjustment
written in currencies

C0050
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Best estimate subject to country and currency volatility adjustment — By country and currency

Total value of Best Estimate

Part of the Best Estimate
subject to volatility adjust-

Part of the Best Estimate

Countries | subject to volatility adjust- . . subject to volatility adjustment
: ment written in the - . .
ment (for all currencies) . written in currencies
reporting currency
C0020 C0030 C0040 C0050
Country 1 R0040
$.23.01.01
Own funds
Tier 1 — Tier 1 — . .
Total unrestricted restricted Tier 2 Tier 3
C0010 C0020 C0030 C0040 C0050

Basic own funds before deduction for participations in other financial sector as foreseen

in article 68 of Delegated Regulation 2015/35

Ordinary share capital (gross of own shares)

Share premium account related to ordinary share capital

Initial funds, members’ contributions or the equivalent basic own — fund item for mutual and

mutual-type undertakings

Subordinated mutual member accounts

Surplus funds

Preference shares

Share premium account related to preference shares
Reconciliation reserve

Subordinated liabilities

R0010

R0030

R0040

R0050

R0070

R0090

RO110

R0O130

R0140
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An amount equal to the value of net deferred tax assets

Other own fund items approved by the supervisory authority as basic own funds not specified
above

Own funds from the financial statements that should not be represented by the reconcilia-
tion reserve and do not meet the criteria to be classified as Solvency II own funds

Own funds from the financial statements that should not be represented by the reconciliation
reserve and do not meet the criteria to be classified as Solvency Il own funds

Deductions

Deductions for participations in financial and credit institutions
Total basic own funds after deductions
Ancillary own funds

Unpaid and uncalled ordinary share capital callable on demand

Unpaid and uncalled initial funds, members’ contributions or the equivalent basic own fund
item for mutual and mutual — type undertakings, callable on demand

Unpaid and uncalled preference shares callable on demand

A legally binding commitment to subscribe and pay for subordinated liabilities on demand
Letters of credit and guarantees under Article 96(2) of the Directive 2009/138/EC

Letters of credit and guarantees other than under Article 96(2) of the Directive 2009/138/EC

Supplementary members calls under first subparagraph of Article 96(3) of the Directive
2009/138/EC

Supplementary members calls — other than under first subparagraph of Article 96(3) of the
Directive 2009/138/EC

R0O160

R0O180

R0220

R0230

R0290

R0300

R0310

R0320

R0330

R0340

R0350

R0360

R0370

Tier 1 — Tier 1 — . .
Total unrestricted restricted Tier 2 Tier 3
C0010 C0020 C0030 C0040 C0050
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Other ancillary own funds

Total ancillary own funds
Available and eligible own funds
Total available own funds to meet the SCR
Total available own funds to meet the MCR
Total eligible own funds to meet the SCR
Total eligible own funds to meet the MCR
SCR
MCR
Ratio of Eligible own funds to SCR
Ratio of Eligible own funds to MCR

Reconciliation reserve

Excess of assets over liabilities
Own shares (held directly and indirectly)
Foreseeable dividends, distributions and charges

Other basic own fund items

Adjustment for restricted own fund items in respect of matching adjustment portfolios and ring fenced funds

Reconciliation reserve

Expected profits
Expected profits included in future premiums (EPIFP) — Life business
Expected profits included in future premiums (EPIFP) — Non- life business

Total Expected profits included in future premiums (EPIFP)

R0390

R0400

R0500
R0O510
R0540
R0550
R0580
R0600
R0620
R0640

Total

Tier 1 —
unrestricted

Tier 1 —
restricted

Tier 2

Tier 3

C0010

C0020

C0030

C0040

C0050

R0700
R0O710
R0720
R0O730
R0740
R0O760

R0O770
R0O780
R0O790

C0060

VATVAZ 3

[Na ]

uorun ueadong ay) jo [euInof [ePYJO

c10TTlle



S.23.01.04

Own funds

Basic own funds before deduction for participations in other financial sector

Ordinary share capital (gross of own shares)
Non-available called but not paid in ordinary share capital at group level
Share premium account related to ordinary share capital

Initial funds, members’ contributions or the equivalent basic own — fund item for mutual and
mutual-type undertakings

Subordinated mutual member accounts

Non-available subordinated mutual member accounts at group level

Surplus funds

Non-available surplus funds at group level

Preference shares

Non-available preference shares at group level

Share premium account related to preference shares

Non-available share premium account related to preference shares at group level
Reconciliation reserve

Subordinated liabilities

Non-available subordinated liabilities at group level

R0010

R0020

R0030

R0040

R0050

R0060

R0070

R0080

R0090

R0100

RO110

R0120

R0130

R0140

R0O150

Tier 1 — Tier 1 — . .
Total unrestricted restricted Tier 2 Tier 3
C0010 C0020 C0030 C0040 C0050
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An amount equal to the value of net deferred tax assets

The amount equal to the value of net deferred tax assets not available at the group level

Other items approved by supervisory authority as basic own funds not specified above

Non available own funds related to other own funds items approved by supervisory authority
Minority interests (if not reported as part of a specific own fund item)

Non-available minority interests at group level

Own funds from the financial statements that should not be represented by the reconcilia-
tion reserve and do not meet the criteria to be classified as Solvency II own funds

Own funds from the financial statements that should not be represented by the reconciliation
reserve and do not meet the criteria to be classified as Solvency II own funds

Deductions

Deductions for participations in other financial undertakings, including non-regulated under-
takings carrying out financial activities

whereof deducted according to art 228 of the Directive 2009/138/EC
Deductions for participations where there is non-availability of information (Article 229)
Deduction for participations included by using D&A when a combination of methods is used
Total of non-available own fund items

Total deductions

Total basic own funds after deductions

Ancillary own funds

Unpaid and uncalled ordinary share capital callable on demand

R0O160

R0170

R0180

R0190

R0200

R0210

R0220

R0230

R0240

R0250

R0260

R0270

R0280

R0290

R0300

Tier 1 — Tier 1 — . .
Total unrestricted restricted Tier 2 Tier 3
C0010 C0020 C0030 C0040 C0050
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Unpaid and uncalled initial funds, members’ contributions or the equivalent basic own fund
item for mutual and mutual — type undertakings, callable on demand

Unpaid and uncalled preference shares callable on demand

A legally binding commitment to subscribe and pay for subordinated liabilities on demand
Letters of credit and guarantees under Article 96(2) of the Directive 2009/138/EC

Letters of credit and guarantees other than under Article 96(2) of the Directive 2009/138/EC

Supplementary members calls under first subparagraph of Article 96(3) of the Directive
2009/138/EC

Supplementary members calls — other than under first subparagraph of Article 96(3) of the
Directive 2009/138/EC

Non available ancillary own funds at group level
Other ancillary own funds

Total ancillary own funds

Own funds of other financial sectors

Credit Institutions, investment firms, financial insitutions, alternative investment fund man-
ager, financial institutions

Institutions for occupational retirement provision

Non regulated entities carrying out financial activities

Total own funds of other financial sectors

Own funds when using the D&A, exclusively or in combination of method 1

Own funds aggregated when using the D&A and combination of method

R0O310

R0320

R0330

R0340

R0350

R0360

R0370

R0380

R0390

R0400

R0410

R0420

R0430

R0440

R0450

Tier 1 — Tier 1 — . .
Total unrestricted restricted Tier 2 Tier 3
C0010 C0020 C0030 C0040 C0050
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Own funds aggregated when using the D&A and combination of method net of IGT

Total available own funds to meet the consolidated group SCR (excluding own funds from
other financial sector and from the undertakings included via D&A)

Total available own funds to meet the minimum consolidated group SCR

Total eligible own funds to meet the consolidated group SCR (excluding own funds from other
financial sector and from the undertakings included via D&A)

Total eligible own funds to meet the minimum consolidated group SCR
Consolidated Group SCR
Minimum consolidated Group SCR

Ratio of Eligible own funds to the consolidated Group SCR (excluding other financial sec-
tors and the undertakings included via D&A)

Ratio of Eligible own funds to Minimum Consolidated Group SCR

Total eligible own funds to meet the group SCR (including own funds from other financial
sector and from the undertakings included via D&A)

SCR for entities included with D&A method
Group SCR

Ratio of Eligible own funds to group SCR including other financial sectors and the under-
takings included via D&A

R0460

R0520

R0530

R0560

R0570
R0590
R0610

R0630

R0650

R0660

R0670
R0680

R0690

Tier 1 — Tier 1 — . .
Total unrestricted restricted Tier 2 Tier 3
C0010 C0020 C0030 C0040 C0050

YLTLE T
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Reconciliation reserve

Excess of assets over liabilities
Own shares (held directly and indirectly)
Foreseeable dividends, distributions and charges
Other basic own fund items
Adjustment for restricted own fund items in respect of matching adjustment portfolios and ring fenced funds
Other non available own funds
Reconciliation reserve
Expected profits
Expected profits included in future premiums (EPIFP) — Life business
Expected profits included in future premiums (EPIFP) — Non- life business

Total Expected profits included in future premiums (EPIFP)

R0700
R0O710
R0720
R0730
R0740
R0O750
R0O760

R0O770
R0O780
R0790

C0060
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$.23.02.01

Detailed information by tiers on own funds

Ordinary share capital
Paid in
Called up but not yet paid in
Own shares held

Total ordinary share capital

Initial funds, members’ contributions or the equivalent basic own —
fund item for mutual and mutual type undertakings

Paid in
Called up but not yet paid in

Total initial fund members’ contributions or the equivalent basic own
fund item for mutual and mutual type undertakings

Subordinated mutual members accounts
Dated subordinated
Undated subordinated with a call option

Undated subordinated with no contractual opportunity to redeem

R0010

R0020

R0030

R0100

RO110

R0120

R0200

R0210

R0220

R0230

Total Tier 1 Tier 2 Tier 3
Of which Of which
Total Tier 1 counted under Tier 2 counted under
transitionals transitionals
C0010 C0020 C0030 C0040 C0050 C0060

9/1/L¥€ T
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Total subordinated mutual members accounts
Preference shares
Dated preference shares
Undated preference shares with a call option
Undated preference shares with no contractual opportunity to redeem
Total preference shares
Subordinated liabilities
Dated subordinated liabilities
Undated subordinated liabilities with a contractual opportunity to redeem

Undated subordinated liabilities with no contractual opportunity to re-
deem

Total subordinated liabilities

R0300

R0310
R0320
R0330
R0400

R0410
R0420

R0430

R0500

Total Tier 1 Tier 2 Tier 3
Of which Of which
Total Tier 1 counted under Tier 2 counted under
transitionals transitionals
C0010 C0020 C0030 C0040 C0050 C0060
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Ancillary own funds
Items for which an amount was approved R0510
Items for which a method was approved R0520

Excess of assets over liabilities — attribution of valuation differences

Difference in the valuation of assets

Difference in the valuation of technical provisions

Difference in the valuation of other liabilities

Total of reserves and retained earnings from financial statements
Other, please explain why you need to use this line.

Reserves from financial statements adjusted for Solvency II valuation differences

Excess of assets over liabilities attributable to basic own fund items (excluding the reconciliation reserve)

Excess of assets over liabilities

Tier 2 Tier 3
Initial amounts Current Initial amounts Current
approved amounts approved amounts
C0070 C0080 C0090 C0100
Total Explana-
tion
C0110 C0120
R0600
R0610
R0620
R0630
R0640
R0650
R0660
R0700

8/1/L¥€ T
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$.23.02.04

Detailed information by tiers on own funds

Ordinary share capital
Paid in
Called up but not yet paid in
Own shares held

Total ordinary share capital

Initial funds, members’ contributions or the equivalent basic own — fund item for
mutual and mutual type undertakings

Paid in
Called up but not yet paid in

Total initial fund members’ contributions or the equivalent basic own fund item for
mutual and mutual type undertakings

Subordinated mutual members accounts
Dated subordinated

Undated subordinated with a call option

R0010

R0020

R0030

R0100

RO110

R0120

R0200

R0210

R0220

Total Tier 1 Tier 2 Tier 3
Of which Of which
Total Tier counted . counted
Tier 2
1 under tran- under tran-
sitionals sitionals
C0010 C0020 C0030 C0040 C0050 C0060
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Undated subordinated with no contractual opportunity to redeem
Total subordinated mutual members accounts
Preference shares
Dated preference shares
Undated preference shares with a call option
Undated preference shares with no contractual opportunity to redeem
Total preference shares
Subordinated liabilities
Dated subordinated liabilities
Undated subordinated liabilities with a contractual opportunity to redeem
Undated subordinated liabilities with no contractual opportunity to redeem

Total subordinated liabilities

R0230
R0300

R0310
R0320
R0330
R0400

R0410
R0420
R0430
R0500

Total Tier 1 Tier 2 Tier 3
Of which Of which
Total Tier counted . counted
Tier 2
1 under tran- under tran-
sitionals sitionals
C0010 C0020 C0030 C0040 C0050 C0060

081//t€ T
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Ancillary own funds
Items for which an amount was approved R0510
Items for which a method was approved R0520

Excess of assets over liabilities — attribution of valuation differences

Difference in the valuation of assets

Difference in the valuation of technical provisions

Difference in the valuation of other liabilities

Total of reserves and retained earnings from financial statements
Other, please explain why you need to use this line.

Reserves from financial statements adjusted for Solvency II valuation differences

Excess of assets over liabilities attributable to basic own fund items (excluding the reconciliation reserve)

Excess of assets over liabilities

Tier 2 Tier 3
Initial amounts Current Initial amounts Current
approved amounts approved amounts
C0070 C0080 C0090 C0100
Total Explana-
tion
C0110 C0120
R0600
R0610
R0620
R0630
R0640
R0650
R0660
R0700
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$.23.03.01

Annual movements on own funds

Ordinary share capital — movements in the reporting period
Paid in
Called up but not yet paid in
Own shares held

Total ordinary share capital

Share premium account related to ordinary share capital — movements in the report-
ing period

Tier 1
Tier 2
Total

Initial funds, members’ contributions or the equivalent basic own — fund item for
mutual and mutual type undertakings — movements in the reporting period

Paid in
Called up but not yet paid in

Total initial funds, members’ contributions or the equivalent basic own — fund item
for mutual and mutual type undertakings

R0010

R0020

R0030

R0100

RO110

R0120

R0200

RO210

R0220

R0300

Balance b/
fwd

Increase

Reduction

Balance ¢/

fwd

C0010

C0020

C0030

C0060

I81/L¥€ 1
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Subordinated mutual members accounts — movements in the reporting period
Tier 1
Tier 2
Tier 3

Total subordinated mutual members accounts

Surplus funds

Preference shares — movements in the reporting period
Tier 1
Tier 2
Tier 3

Total preference shares

Share premium relating to preference shares

Tier 1

R0310

R0320

R0330

R0400

R0500

R0510

R0520

R0530

R0600

R0610

Balance b/ | | 4 Re- mlf:;rsein tliigu ;i__ Balance ¢/
fwd deemed . 7 fwd
valuation tion
Ccoo10 C0070 C0080 C0090 C0100 C0060
Balance b/ Balance ¢/
fwd fwd
coo10 C0060
Balance b/ Increase Reduc- Balance c/
fwd tion fwd
Co010 C0020 C0030
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Tier 2
Tier 3

Total

Subordinated liabilities — movements in the reporting period
Tier 1
Tier 2
Tier 3

Total subordinated liabilities

An amount equal to the value of net deferred tax assets

Other items approved by supervisory authority as basic own funds not specified
above — movements in the reporting period

Tier 1 to be treated as unrestricted
Tier 1 to be treated as restricted
Tier 2

Tier 3

Total of other items approved by supervisory authority as basic own funds items not
specified above

R0620
R0630
R0700

R0O710
R0720
R0O730
R0800

R0900

R1000
R1010
R1020
R1030

R1100

Move-

Regula-

Balance b/ Issued Re- ments in | tory ac- Balance c/
fwd deemed . Y fwd
valuation tion
Cco0010 C0070 C0080 C0090 C0100 C0060
Balance b/ Balance ¢/
fwd fwd
Cco010 C0060
Move-
Balance b/ Issued Re- ments in Balance ¢/
fwd deemed . fwd
valuation
Cco0010 Cc0070 C0080 C0090 C0060

Y8T//tE T
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Ancillary own funds — movements in the reporting period
Tier 2
Tier 3

Total ancillary own funds

S.23.03.04

Annual movements on own funds

Ordinary share capital — movements in the reporting period
Paid in
Called up but not yet paid in
Own shares held

Total ordinary share capital

Share premium account related to ordinary share capital — movements in the report-
ing period

Tier 1
Tier 2
Total

Initial funds, members’ contributions or the equivalent basic own — fund item for
mutual and mutual type undertakings — movements in the reporting period

R1110
R1120
R1200

R0010

R0020

R0030

R0100

RO110

R0120

R0200

Balance c/

fwd

C0060

New Reduction Called u
Balance b/ | amount to to basicp
fwd made amount | "o
available | available
Cco0010 Cco110 C0120 C0130
Balzl;cCle b/ Increase Reduction
C0010 C0020 C0030

Balance ¢/
fwd

C0060
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Paid in R0210

Called up but not yet paid in R0220
Total initial funds, members’ contributions or the equivalent basic own — fund item

. R0300

for mutual and mutual type undertakings
Subordinated mutual members accounts — movements in the reporting period

Tier 1 R0310

Tier 2 R0320

Tier 3 R0330
Total subordinated mutual members accounts R0400
Surplus funds R0500
Preference shares — movements in the reporting period

Tier 1 R0510

Balance b/ | | 4 Re- ml\:r(::sein tlf)e;gu ;i__ Balance ¢/
fwd deemed . Y fwd
valuation tion
C0010 C0070 C0080 C0090 C0100 C0060
Balance b/ Balance c/
fwd fwd
Ccoo10 C0060
Balance b/ Increase Reduc- Balance c/
fwd tion fwd
Ccoo10 C0020 C0030

981/L¥€ 1
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Tier 2
Tier 3
Total preference shares
Share premium relating to preference shares
Tier 1
Tier 2
Tier 3

Total

Subordinated liabilities — movements in the reporting period
Tier 1
Tier 2
Tier 3

Total subordinated liabilities

An amount equal to the value of net deferred tax assets

R0520

R0530

R0600

R0610

R0620

R0630

R0700

RO710

R0720

R0O730

R0800

R0900

Move-

Regula-

Balance b/ | 1 1 ed Re- mentsin | tory ac- | DAlance ¢/
fwd deemed . Y fwd
valuation tion
Coo10 C0070 C0080 C0090 C0100 C0060
Balance b/ Balance c/
fwd fwd
Coo10 C0060
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Other items approved by supervisory authority as basic own funds not specified
above — movements in the reporting period

Tier 1 to be treated as unrestricted
Tier 1 to be treated as restricted
Tier 2

Tier 3

Total of other items approved by supervisory authority as basic own funds items not
specified above

Ancillary own funds — movements in the reporting period
Tier 2
Tier 3

Total ancillary own funds

R1000
R1010
R1020
R1030

R1100

R1110
R1120
R1200

Balance ¢/

fwd

C0060

Balance c/

fwd

Balance b/ | 1 o\ed Re- mhgl(;:sein
fwd deemed .

valuation

Cco0010 C0070 C0080 C0090

New Reduction
Balance b/ | amount to (if)nle)gs?cp
fwd made amount | = "o 4
available | available
Cco010 co110 C0120 C0130

C0060

881/L¥€ T
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$.23.04.01

List of items on own funds

Counted under tran-

Counterparty (if

Description of sul')ordmated mutual Amount Tier Currency Code . d Issue date (cont.)
members’ accounts sitionals? specific)
C0010 C0020 C0030 C0040 C0070 C0080 C0090

First call date

Details of further call dates

Details of incentives to

Notice period

Buy back during the year

Maturity date redeem
C0100 C0110 C0120 C0130 C0140 C0160
Description of prefer- Amount Counted under tran- Counterparty (if Issue date First call date Details of further call | Details of incentives
ence shares sitionals? specific) dates to redeem

C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260

Description of subor- . . . Counted under tran-
dinated liabilities Amount Tier Currency Code Lender (if specific) sitionals? Issue date (cont.)
C0270 C0280 C0290 C0300 C0320 C0330 C0350

Maturity date

First call date

Further call dates

Details of incentives
to redeem

Notice period

C0360

C0370

C0380

C0390

C0400

crocelie
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Date of authoris-

Other items approved by supervisory authority as Amount Currency Code Tier 1 Tier 2 Tier 3
basic own funds not specified above ation
C0450 C0460 C0470 C0480 C0490 C0500 C0510

Own funds from the financial statements that shall not be represented by the reconciliation reserve and do not meet the criteria to be classified as Solvency II own funds

Description of item Total
C0570 C0580
Description of ancillary own funds Amount Counterpart Issue date Date of authorisation
C0590 C0600 C0610 C0620 C0630

Adjustment for ring fenced funds and matching adjustment portfolios

Number of ring-fenced fund/Matching adjustment

Notional SCR

Notional SCR
(negative results

Excess of assets

Future transfers
attributable to

Adjustment for restricted
own fund items in respect
of matching adjustment

portfolios set to zero) over liablities shareholders portfolios and ring fenced
funds
C0660 C0670 C0680 C0690 C0700 C0710

Adjustment for restricted own fund items in
respect of matching adjustment portfolios and
ring fenced funds

R0O010

R0020

061//t€ T
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$.23.04.04
List of items on own funds
Description of subordinated mutual members Amount Tier Currency Code Issuing entity Lend(j.r (if Count_et'i under (cont)
accounts specific) transitionals?
C0010 C0020 C0030 C0040 C0050 C0060 C0070
Counterparty (if Issue date Maturity date First call date Details of further call Details of incentives Notice period (cont.)
specific) dates to redeem
C0080 C0090 C0100 C0110 C0120 C0130 C0140
Name of supervisory o . g
. S . % of the issue held by Contribution to group
auth(::ttl};ol:?:;g(g) l;"l ven Buy back during the year entities in the group subordinated MMA
C0150 C0160 C0170 C0180
Description of prefer- Amount Counte.d. under tran- Counterparty (if Issue date First call date Details of further call | Details of incentives
ence shares sitionals? specific) dates to redeem
C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260
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T61/L¥€ 1
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Description of subor- . . . . . Counted under tran-
dinated liabilities Amount Tier Currency Code Issuing entity Lender (if specific) sitionals? (cont.)
C0270 C0280 C0290 C0300 C0310 C0320 C0330
Counterparty (if Issue date Maturity date First call date Further call dates Details of incentives Notice period (cont.)
specific) to redeem
C0340 C0350 C0360 C0370 C0380 C0390 C0400
Name of superv;fl(:lrl);slsngzgty having given Buy back during the year % of the issue held by entities in the group | Contribution to group subordinated liabilities
C0410 C0420 C0430 C0440
Other items approved by supervisory authority as Amount Currency Code Tier 1 Tier 2 Tier 3 Date of authoris- (cont)
basic own funds not specified above ation
C0450 C0460 C0470 C0480 C0490 C0500 C0510
Name of supervisory . o . .
authority having given Name of entity Buy back during the year % of. t.he issue held by Contrlbut.lon to group
. concerned entities in the group other basic own funds
authorisation
C0520 C0530 C0540 C0550 C0560

Own funds from the financial statements that should not be represented by the reconciliation reserve and do not meet the criteria to be classified as Solvency I own funds

Description of item

Total

C0570

C0580

uorun ueadong ay) jo [euInof [ePYJO
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Date of authoris-

Name of supervi-
sory authority

Name of entity

Description of ancillary own funds Amount Counterpart issue date . S (cont.)
ation having given concerned
authorisation
C0590 C0600 C0610 C0620 C0630 C0640 C0650

Adjustment for ring fenced funds and matching adjustment portfolios

Number of ring-fenced fund/Matching adjustment

Notional SCR

Notional SCR (nega-
tive results set to

Excess of assets

Future transfers
attributable to

Adjustment for restricted own
fund items in respect of

portfolios over liablities matching adjustment portfolios
zero) shareholders and ring fenced funds
C0660 C0670 C0680 C0690 C0700 C0710

Adjustment for restricted own fund items in
respect of matching adjustment portfolios and
ring fenced funds

R0010

R0020
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Calculation of non available own funds at group level (such a calculation has to be done entity by entity)

Non available own funds at group level — exceeding the contribution of solo SCR to Group SCR

Related (Re)insurance undertakings, Insurance
Holding Company, Mixed financial Holding

Contribution of

Non available

Non available own
funds related to other

Non available

Non available

Company, ancillary entities and SPV included in the Country s(;)lo SCR to minority inter- own funds items . surplus funds called but not
. roup SCR ests approved by supervi- paid in capital
scope of the group calculation .
sory authority
C0720 C0730 C0740 C0750 C0760 C0770 C0780

(cont.)

Non available subordinated

Non available

Non available

The amount equal
to the value of net
deferred tax

Non available
share premium

Total non avail-

Non available ancillary own funds Subordinated . account related to | able excess own
mutual member accounts preference shares Arhen assets not avail-
Liabilites preference shares funds
able at the group
level at group level
C0790 C0800 C0810 C0820 C0830 C0840 C0850

Related (Re)insurance undertakings, Insurance
Holding Company, Mixed financial Holding

Contribution of

Non available

Non available own
funds related to other

Non available

Non available

Non available

Company, ancillary entities and SPV included in the Country solo SCR to minority inter- own funds items ) surplus funds cal.leq but not ancillary own
. Group SCR ests approved by supervi- paid in capital funds
scope of the group calculation sory authority
C0860 C0870 C0880 C0890 C0900

Total

Y61/LtE T
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Related (Re)insurance undertakings,
Insurance Holding Company, Mixed
financial Holding Company, ancil-

Non available subordinated
mutual member accounts

Non available prefer-
ence shares

Non available Subor-
dinated Liabilites

The amount equal to
the value of net
deferred tax assets
not available at the

lary entities and SPV included in
the scope of the group calculation

group level

Non available share
premium account
related to preference
shares at group level

Total non available
excess own funds

C0910

C0920

C0930

C0940

C0950

C0960

Total

$.24.01.01

Participations heldParticipations in related undertakings that are financial and credit institutions (fully or partially) deducted according to article 68 of the Commission
Delegated Regulation (EU) 2015/35

Table 1 — Participations in related undertakings that are financial and credit institutions which individually exceed 10 % of items included in (a) (i), (ii), (iv) and (vi) of
Article 69, not including consolidated strategic participations for the purpose of deductions under Article 68 (1) of the Delegated Regulation (EU) 2015/35

Name Oftgkd;:;d under- Asset ID Code Asset ID Code type Total Common Equity Tier 1 Additional Tier 1 Tier 2
C0010 C0020 C0030 C0040 C0050 C0060 C0070

Table 2 consolidated strategic participations for the purpose of deductions under Article 68 (2) of the Delegated Regulation (EU) 2015/35— Participations in related
undertakings that are financial and credit institutions which when aggregated exceed 10 % of items included in (a) (i), (ii), (iv) and (vi) of Article 69, not including

Name Oftl;ilﬁgd under- Asset ID Code Asset ID Code type Total Common Equity Tier 1 Additional Tier 1 Tier 2
C0080 C0090 C0100 C0110 C0120 C0130 C0140
Common Equity .. . .
Total Ti Additional Tier 1 Tier 2
ier 1
C0150 C0160 C0170 C0180

Total participations in related undertakings
that are financial and credit institutions (for
which there is an OF deduction)
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Own funds deductions

R0O010 Article 68 (1) deduction
R0020 Article 68 (2) deduction

R0030 Total

SCR treatment

Total

Tier 1 — unrestricted

Tier 1 — restricted

Tier 2

C0190

C0200

C0210

C0220

Participations in related undertakings that are financial and credit institutions not (fully) deducted according to article 68 of the Commission Delegated Regulation (EU)

2015/35

Table 3 — Participations in related undertakings that are financial and credit institutions which are considered strategic as defined in Article 171 of the Delegated
Regulation (EU) 2015/35 and which are included in the calculation of the group solvency on the basis of method 1 (no OF deduction according to art 68(3)).

Name of related under-
taking

Asset ID Code

Asset ID Code type

Total

Type 1 Equity

Type 2 Equity

Subordinated liabilities

C0230

C0240

C0250

C0260

C0270

C0280

C0290

Table 4 — Participations in related undertakings that are financial and credit institutions which are strategic (as defined in Article 171 of the Delegated Regulation (EU)
2015/35), not included in the calculation of the group solvency on the basis of method 1 and which are not deducted according to art 68(1) and 68 (2) (It should include the
remaining part following the partial deduction according to Article 68 (2) of the Delegated Regulation (EU) 2015/35)

Name of related under-
taking

Asset ID Code

Asset ID Code type

Total

Type 1 Equity

Type 2 Equity

Subordinated liabilities

C0300

C0310

C0320

C0330

C0340

C0350

C0360

961/L¥€ T
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Table 5 — Participations in related undertakings that are financial and credit institutions which are not strategic and which are not deducted according to art 68(1) and 68(2)

of Delegated Regulation 2015/35

(It should include the remaining part following the partial deduction according to Article 68 (2) of the Delegated Regulation (EU) 2015/35)

Name of related under-

Asset ID Code

Asset ID Code type

Total

Type 1 Equity

Type 2 Equity

Subordinated liabilities

taking
C0370 C0380 C0390 C0400 Cc0410 C0420 C0430
Participations in related undertakings that are not financial and credit institutions
Table 6 — Other strategic participations not in financial and credit institution
Name of related under- . . . .
taking Asset ID Code Asset ID Code type Total Type 1 Equity Type 2 Equity Subordinated liabilities
C0440 C0450 C0460 C0470 C0480 C0490 C0500
Table 7 — Other non-strategic participations not in financial and credit institution
Name Oftﬁﬁgd under- Asset ID Code Asset ID Code type Total Type 1 Equity Type 2 Equity Subordinated liabilities
C0510 C0520 C0530 C0540 C0550 C0560 C0570
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Total for SCR calculation

R0040
R0050
R0060
R0070
R0080
R0090

Total all participations

Total Type 1 Equity Type 2 Equity Stll?:;;}iig::ed
C0580 C0590 C0600 C0610
Total participations in related undertakings that are financial and credit institutions
of which strategic (method 1 or less than 10 % not method 1)
of which non-strategic (less than 10 %)
Total participations in related undertakings that are not financial and credit institutions
of which strategic
of which non-strategic
Total
C0620

Total of all participations

861/L¥€ T
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$.25.01.01

Solvency Capital Requirement — for undertakings on Standard Formula

Article 112 Z0010 A001

Market risk

Counterparty default risk
Life underwriting risk
Health underwriting risk
Non-life underwriting risk
Diversification

Intangible asset risk

Basic Solvency Capital Requirement

Calculation of Solvency Capital Requirement

Adjustment due to RFF/MAP nSCR aggregation

Operational risk

Loss-absorbing capacity of technical provisions

Loss-absorbing capacity of deferred taxes

Capital requirement for business operated in accordance with Art. 4 of Directive 2003/41/EC
Solvency Capital Requirement excluding capital add-on

Capital add-on already set

Solvency capital requirement

Other information on SCR

R0010
R0020
R0030
R0040
R0050
R0060
R0070

R0100

R0120
R0O130
R0140
RO150
R0160
R0200
R0210

R0220

Net solvency
capital require-

Gross solvency
capital require-

Allocation from
adjustments due
to RFF and

ment ment Matching adjust-
ments portfolios
C0030 C0040 C0050
C0100

crocelie
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Capital requirement for duration-based equity risk sub-module

Total amount of Notional Solvency Capital Requirements for remaining part

Total amount of Notional Solvency Capital Requirements for ring fenced funds

Total amount of Notional Solvency Capital Requirements for matching adjustment portfolios
Diversification effects due to RFF nSCR aggregation for article 304

Method used to calculate the adjustment due to RFF/MAP nSCR aggregation

Net future discretionary benefits

$.25.01.04

Solvency Capital Requirement — for groups on Standard Formula

aidet zoo0 |

Market risk

Counterparty default risk
Life underwriting risk
Health underwriting risk
Non-life underwriting risk
Diversification

Intangible asset risk

Basic Solvency Capital Requirement

R0400
R0410
R0420
R0430
R0440
R0450
R0460

R0010
R0020
R0030
R0040
R0050
R0060
R0070
R0100

Net solvency

Gross solvency

Allocation from
adjustments due

capital require- capital require- to RFF and
ment ment Matching adjust-
ments portfolios
C0030 C0040 C0050

Net solvency
capital require-

Gross solvency
capital require-

Allocation from
adjustments due
to RFF and

ment ment Matching adjust-
ments portfolios
C0030 C0040 C0050
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Calculation of Solvency Capital Requirement

Adjustment due to RFF/MAP nSCR aggregation

Operational risk

Loss-absorbing capacity of technical provisions

Loss-absorbing capacity of deferred taxes

Capital requirement for business operated in accordance with Art. 4 of Directive 2003/41/EC
Solvency Capital Requirement excluding capital add-on

Capital add-ons already set

Solvency capital requirement for undertakings under consolidated method

Other information on SCR

Capital requirement for duration-based equity risk sub-module

Total amount of Notional Solvency Capital Requirements for remaining part

Total amount of Notional Solvency Capital Requirements for ring fenced funds

Total amount of Notional Solvency Capital Requirements for matching adjustment portfolios
Diversification effects due to RFF nSCR aggregation for article 304

Method used to calculate the adjustment due to RFF/MAP nSCR aggregation

Net future discretionary benefits

Minimum consolidated group solvency capital requirement

Information on other entities

R0120

R0O130

R0140

R0150

R0O160

R0200

R0O210

R0220

R0400

R0410

R0420

R0430

R0440

R0450

R0460

R0470

Net solvency

Gross solvency

Allocation from
adjustments due

capital require- capital require- to RFF and
ment ment Matching adjust-
ments portfolios
C0030 C0040 C0050
C0100

crocelie
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Capital requirement for other financial sectors (Non-insurance capital requirements)

Capital requirement for other financial sectors (Non-insurance capital requirements) — Credit institutions, invest-
ment firms and financial institutions, alternative investment funds managers, UCITS management companies

Capital requirement for other financial sectors (Non-insurance capital requirements) — Institutions for occupa-
tional retirement provisions

Capital requirement for other financial sectors (Non-insurance capital requirements) — Capital requirement for
non-regulated entities carrying out financial activities

Capital requirement for non-controlled participation requirements
Capital requirement for residual undertakings

Overall SCR

SCR for undertakings included via D and A

Solvency capital requirement

R0500

R0O510

R0520

R0530

R0540
R0550

R0560
R0570

Net solvency

Gross solvency

Allocation from
adjustments due

capital require- capital require- to RFF and
ment ment Matching adjust-
ments portfolios
C0030 C0040 C0050
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SR.25.01.01

Solvency Capital Requirement — for undertakings on Standard Formula

Article 112 Z0010
Ring Fenced Fund/Matching adjustment portfolio or remaining part ~ Z0020
Fund/Portfolio number ~ Z0030

Market risk

Counterparty default risk
Life underwriting risk
Health underwriting risk
Non-life underwriting risk
Diversification

Intangible asset risk

Basic Solvency Capital Requirement

Calculation of Solvency Capital Requirement
Operational risk

Loss-absorbing capacity of technical provisions
Loss-absorbing capacity of deferred taxes
Solvency Capital Requirement

Net future discretionary benefits

R0010
R0020
R0030
R0040
R0050
R0060
R0070
R0100

R0O130
R0140
R0O150
R0200
R0460

Net solvency
capital require-

Gross solvency
capital require-

ment ment
C0030 C0040
C0100
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$.25.02.01

Solvency Capital Requirement — for undertakings using the standard formula and partial internal model

Allocation from adjust-

Consideration of the future

Uni Compo- | cyjculation of the Solvency ments due to RFF and management actions
nique number of component nents . . . . . . . Amount modelled
descripti Capital Requirement Matching adjustments port- | regarding technical provi-
escription . .
folios sions and|/or deferred taxes
C0010 C0020 C0030 C0050 C0060 C0070

Calculation of Solvency Capital Requirement C0100
Total undiversified components R0O110
Diversification R0060
Adjustment due to RFF/MAP nSCR aggregation R0120
Capital requirement for business operated in accordance RO160
with Art. 4 of Directive 2003/41/EC
(S)zlvency capital requirement excluding capital add- R0200
Capital add-ons already set R0210
Solvency capital requirement R0220
Other information on SCR
Amount/estimate of the overall loss-absorbing capacity

! . R0300
of technical provisions
Amount/estimate of the overall loss-absorbing capacity

R0310

ot deferred taxes
Capital requirement for duration-based equity risk sub- R0400
module
Total amount of Notional Solvency Capital Requirements
f gy R0410
or remaining part
Total amount of Notional Solvency Capital Requirement R0420

for ring fenced funds
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Allocation from adjust-

Consideration of the future

Uni Compo- | 1 culation of the Solvency ments due to RFF and management actions
nique number of component nents Cavital Requi Matchine adi di hnical . Amount modelled
descrintion apital Requirement atching adjustments port- | regarding technical provi-
p
folios sions and|or deferred taxes
C0010 C0020 C0030 C0050 C0060 C0070
Total amount of Notional Solvency Capital Requirement
. . . R0430
for matching adjustment portfolios
DlYers1f1cat10n effects due to RFF nSCR aggregation for R0440
article 304
Method used to calculate the adjustment due to RFF/ R0450
MAP nSCR aggregation
Net future discretionary benefits R0460

$.25.02.04

Solvency Capital Requirement — for groups using the standard formula and partial internal model

Allocation from adjust-

Consideration of the future

Uni Compo- | .1 ulation of the Solvency ments due to RFF and management actions
nique number of component nents . . . . . . . Amount modelled

descrinti Capital Requirement Matching adjustments port- | regarding technical provi-

escription . .
folios sions and|or deferred taxes
C0010 C0020 C0030 C0050 C0060 C0070

Calculation of Solvency Capital Requirement C0100
Total undiversified components R0O110
Diversification R0060
Adjustment due to RFF/MAP nSCR aggregation R0120
Capital requirement for business operated in accordance RO160
with Art. 4 of Directive 2003/41/EC
(S)zlvency capital requirement excluding capital add- R0200
Capital add-ons already set R0210
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Allocation from adjust-

Consideration of the future

Uni Compo- | 1 culation of the Solvency ments due to RFF and management actions
nique number of component nents Cavital Requi Matchine adi di hnical . Amount modelled
descrintion apital Requirement atching adjustments port- | regarding technical provi-
p
folios sions and|or deferred taxes
C0010 C0020 C0030 C0050 C0060 C0070
Solvency capital requirement for undertakings un- R0220
der consolidated method
Other information on SCR
Amount/estimate of the overall loss-absorbing capacity
! . R0300
of technical provisions
Amount/estimate of the overall loss-absorbing capacity
R0O310
ot deferred taxes
Capital requirement for duration-based equity risk sub- R0400
module
Total amount of Notional Solvency Capital Requirements
f . R0410
or remaining part
Total amount of Notional Solvency Capital Requirement
for ri R0420
or ring fenced funds
Total amount of Notional Solvency Capital Requirement
. . . R0430
for matching adjustment portfolios
Di‘{ersification effects due to RFF nSCR aggregation for R0440
article 304
Method used to calculate the adjustment due to RFF/ R0450
MAP nSCR aggregation
Net future discretionary benefits R0460
Minimum consolidated group solvency capital require- R0470
ment
Information on other entities
Capital requirement for other financial sectors (Non-in- R0500

surance capital requirements)
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Allocation from adjust-

Consideration of the future

Uni Compo- | cyjculation of the Solvency ments due to RFF and management actions
nique number of component nents . . . . . . . Amount modelled
descripti Capital Requirement Matching adjustments port- | regarding technical provi-
escription . .
folios sions and|or deferred taxes
C0010 C0020 C0030 C0050 C0060 C0070
Capital requirement for other financial sectors (Non-in-
surance capital requirements) — Credit institutions, in-
vestment firms and financial institutions, alternative in- RO510
vestment funds managers, UCITS management compa-
nies
Capital requirement for other financial sectors (Non-in-
surance capital requirements) — Institutions for occupa- R0520
tional retirement provisions
Capital requirement for other financial sectors (Non-in-
surance capital requirements) — Capital requirement for =~ R0530
non-regulated entities carrying out financial activities
Capital requirement for non-controlled participation re- R0540
quirements
Capital requirement for residual undertakings R0550
Overall SCR
SCR for undertakings included via D and A R0560
Solvency capital requirement R0570
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SR.25.02.01

Solvency Capital Requirement — for undertakings using the standard formula and partial internal model

Ring Fenced Fund/Matching adjustment portfolio or remaining part ~ Z0020
Fund/Portfolio number ~ Z0030
Compo- ) Consideration f’f the futur_e
Unique number of component nents Calcglaflgln of the Solvency man;;:ge.ma(int actions rega:;‘dlng Amount modelled
description apital Requirement technical provisions and/or
P!
deferred taxes
C0010 C0020 C0030 C0060 C0070
Calculation of Solvency Capital Requirement C0100
Total undiversified components R0O110
Diversification R0060
Solvency capital requirement excluding capital add-on R0200
Capital add-ons already set R0210
Solvency capital requirement R0220
Other information on SCR
Amount/estimate of the overall loss-absorbing capacity of technical R0300
provisions
Amount/estimate of the overall loss-absorbing capacity ot deferred
R0310
taxes
Net future discretionary benefits R0460
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$.25.03.01

Solvency Capital Requirement — for undertakings on Full Internal Models

Unique number of component . Ct(l);?llt); - Calculationf:)efqtltliiesl;)l\l'letncy Capital aSt?:)llsllsd:;;;;(:l?n;fttel;ig;‘:lr;:gzg?ﬁfltsnzﬁ(ti/
escription or deferred taxes
C0010 C0020 C0030 C0060
Calculation of Solvency Capital Requirement C0100
Total undiversified components RO110
Diversification R0060
Capital requirement for business operated in accordance with Art. 4 of Directive RO160
2003/41/EC (transitional)
Solvency capital requirement excluding capital add-on R0200
Capital add-ons already set R0210
Solvency capital requirement R0220
Other information on SCR
Amount/estimate of the overall loss-absorbing capacity of technical provisions R0300
Amount/estimate of the overall loss-absorbing capacity ot deferred taxes R0310
Total amount of Notional Solvency Capital Requirements for remaining part R0410
Total amount of Notional Solvency Capital Requirement for ring fenced funds R0420
Total amount of Notional Solvency Capital Requirement for matching adjustment R0430
portfolios
Diversification effects due to RFF nSCR aggregation for article 304 R0440
Net future discretionary benefits R0460

crocelie

[Na ]

uorun) ueadong ay) jo [ewInof [eNIJO

607/L¥€ T



$.25.03.04

Solvency Capital Requirement — for groups on Full Internal Models

Compo- . . Consideration of the future management
. Calculation of the Solvency Capital - . . .o
Unique number of component nents Requi actions regarding technical provisions and|
. e equlrement
description or deferred taxes
C0010 C0020 C0030 C0060
Calculation of Solvency Capital Requirement C0100
Total undiversified components R0O110
Diversification R0060
Capital requirement for business operated in accordance with Art. 4 of Directive RO160
2003/41[EC
Solvency capital requirement excluding capital add-on R0200
Capital add-ons already set R0210
Solvency capital requirement R0220
Other information on SCR
Amount/estimate of the overall loss-absorbing capacity of technical provisions R0300
Amount/estimate of the overall loss-absorbing capacity ot deferred taxes R0310
Total amount of Notional Solvency Capital Requirements for remaining part R0410
Total amount of Notional Solvency Capital Requirement for ring fenced funds R0420
Total amount of Notional Solvency Capital Requirement for matching adjustment R0430
portfolios
Diversification effects due to RFF nSCR aggregation for article 304 R0440
Net future discretionary benefits R0460
Minimum consolidated group solvency capital requirement R0470

Information on other entities
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Compo- . . Consideration of the future management
. Calculation of the Solvency Capital - . . -
Unique number of component nents Requi actions regarding technical provisions and/
. e equlrement
description or deferred taxes
C0010 C0020 C0030 C0060
Capital requirement for other financial sectors (Non-insurance capital requirements) R0500
Capital requirement for other financial sectors (Non-insurance capital requirements)
— Credit institutions, investment firms and financial institutions, alternative invest- R0510
ment funds managers, UCITS management companies
Capital requirement for other financial sectors (Non-insurance capital requirements) R0520
— Institutions for occupational retirement provisions
Capital requirement for other financial sectors (Non-insurance capital requirements) RO530
— Capital requirement for non-regulated entities carrying out financial activities
Capital requirement for non-controlled participation requirements R0540
Capital requirement for residual undertakings R0550
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SR.25.03.01

Solvency Capital Requirement — for undertakings on Full Internal Models

Ring Fenced Fund/Matching adjustment portfolio or remaining part ~ Z0020
Fund/Portfolio number ~ Z0030

Unique number of component ; C::;lllt); - Calculationf:):qtuh;esncl)‘l;incy Capital aft?:)llsllsd::;;(:l?n;fttellirflilct:lr;:gzg?ﬁfllsnzﬁfi/
escription or deferred taxes
C0010 C0020 C0030 C0060

Calculation of Solvency Capital Requirement C0100

Total undiversified components R0O110

Diversification R0060

Solvency capital requirement excluding capital add-on R0200

Capital add-ons already set R0210

Solvency capital requirement R0220

Other information on SCR

Amount/estimate of the overall loss-absorbing capacity of technical provisions R0300

Amount/estimate of the overall loss-absorbing capacity ot deferred taxes R0310

Net future discretionary benefits R0460
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$.26.01.01

Solvency Capital Requirement — Market risk

Article 112

Simplifications used

Simplifications — spread risk — bonds and loans
Captives simplifications — interest rate risk

Captives simplifications -spread risk on bonds and loans

Captives simplifications — market concentration risk

Market risk — Basic information
Interest rate risk
interest rate down shock
interest rate up shock
Equity risk
type 1 equities
type 1 equity
strategic participations (type 1 equities)
duration-based (type 1 equities)
type 2 equities
type 2 equity
strategic participations (type 2 equities)

duration-based (type 2 equities)

70010

R0010
R0020
R0030
R0040

R0100

RO110

R0120

R0200

R0210

R0220

R0230

R0240

R0250

R0260

R0270

R0280

C0010

Initial absolute values

Absolute values after shock

before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080
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Market risk — Basic information
Property risk
Spread risk
bonds and loans
credit derivatives
downward shock on credit derivatives
upward shock on credit derivatives
Securitisation positions
type 1 securitisations
type 2 securitisations
resecuritisations
Market risk concentrations
Currency risk
increase in the value of the foreign currency
decrease in the value of the foreign currency
Diversification within market risk module

Total market risk

R0300
R0400
R0410
R0420
R0430
R0440
R0450
R0460
R0470
R0480
R0500
R0600
R0610
R0620
R0700
R0800

Initial absolute values
before shock

Absolute values after shock

Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency

Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-

ment ment

C0020 C0030 C0040 C0050 C0060 C0070 C0080

—

—
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$.26.01.04

Solvency Capital Requirement — Market risk

Article 112

Simplifications used

Simplifications — spread risk — bonds and loans
Captives simplifications — interest rate risk
Captives simplifications -spread risk on bonds and loans

Captives simplifications — market concentration risk

Market risk — Basic information

Interest rate risk

interest rate down shock
interest rate up shock
Equity risk

type 1 equities
type 1 equity
strategic participations (type 1 equities)
duration-based (type 1 equities)

type 2 equities
type 2 equity
strategic participations (type 2 equities)

duration-based (type 2 equities)

70010

R0010
R0020
R0030
R0040

R0100

RO110

R0120

R0200

R0210

R0220

R0230

R0240

R0250

R0260

R0270

R0280

C0010

Initial absolute values

Absolute values after shock

before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080
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Market risk — Basic information
Property risk
Spread risk
bonds and loans
credit derivatives
downward shock on credit derivatives
upward shock on credit derivatives
Securitisation positions
type 1 securitisations
type 2 securitisations
resecuritisations
Market risk concentrations
Currency risk
increase in the value of the foreign currency
decrease in the value of the foreign currency
Diversification within market risk module

Total market risk

R0300
R0400
R0410
R0420
R0430
R0440
R0450
R0460
R0470
R0480
R0500
R0600
R0610
R0620
R0700
R0800

Initial absolute values
before shock

Absolute values after shock

Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency

Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-

ment ment

C0020 C0030 C0040 C0050 C0060 C0070 C0080

—

—
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SR.26.01.01

Solvency Capital Requirement — Market risk

Article 112
Ring Fenced Fund/Matching adjustment portfolio or remaining part

Fund/Portfolio number

Simplifications used

Simplifications — spread risk — bonds and loans
Captives simplifications — interest rate risk
Captives simplifications -spread risk on bonds and loans

Captives simplifications — market concentration risk

70010
70020
70030

R0010
R0020
R0030
R0040

C0010

Initial absolute values Absolute values after shock
before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
Market risk — Basic information C0020 C0030 C0040 C0050 C0060 C0070 C0080
Interest rate risk R0100
interest rate down shock RO110
interest rate up shock R0120
Equity risk R0200
type 1 equities R0210
type 1 equity R0220
strategic participations (type 1 equities) R0230
duration-based (type 1 equities) R0240
type 2 equities R0250
type 2 equity R0260
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Market risk — Basic information
strategic participations (type 2 equities)
duration-based (type 2 equities)

Property risk
Spread risk
bonds and loans
credit derivatives
downward shock on credit derivatives
upward shock on credit derivatives
Securitisation positions
type 1 securitisations
type 2 securitisations
resecuritisations
Market risk concentrations
Currency risk
increase in the value of the foreign currency
decrease in the value of the foreign currency
Diversification within market risk module

Total market risk

R0270

R0280
R0300
R0400
R0410
R0420
R0430
R0440
R0450
R0460
R0470
R0480
R0500
R0600
R0610
R0620
R0700
R0800

Initial absolute values

Absolute values after shock

before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080
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$.26.02.01

Solvency Capital Requirement — Counterparty default risk

Article 112

Simplifications used

Simplifications

70010

R0010

]

C0010

]

Counterparty default risk — Basic information

Type 1 exposures

Single name exposure 1
Single name exposure 2
Single name exposure 3
Single name exposure 4
Single name exposure 5
Single name exposure 6
Single name exposure 7
Single name exposure 8

Single name exposure 9

Single name exposure 10

Type 2 exposures

Receivables from Intermediaries due for more than

3 months

R0100

RO110

R0120

R0O130

R0140

R0150

R0O160

R0O170

R0180

R0190

R0200

R0300

R0O310

Type of code

Net solvency

Gross solvency

Name of single | Code of single . Loss Given Probability of . . . .
of the single capital require- | capital require-
name exposure | name exposure | .o expostire Default Default ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080
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Type of code

Net solvency

Gross solvency

Name of single | Code of single of the sinele Loss Given Probability of capital require- | capital require-
name exposure | name exposure | o expo;gure Default Default P meng P men(tl
Counterparty default risk — Basic information C0020 C0030 C0040 C0050 C0060 C0070 C0080
All type 2 exposures other than receivables from In-
S R0320
termediaries due for more than 3 months
Diversification within counterparty default risk R0330
module
Total counterparty default risk R0400
Further details on mortgages C0090
Losses steaming from type 2 mortgage loans  R0500
Overall losses steaming from mortgage loans  R0510
$.26.02.04
Solvency Capital Requirement — Counterparty default risk
aceniz zoo0 ||
Simplifications used C0010
Simplifications ~ R0010 |:|
Name of single | Code of single ?ﬁi:ii?g?: Loss Given Probability of cz)eitt;flox!:e’(elﬁi?;- gl;)iiils:el;z?rce)j
name exposure | name exposure | .- expostre Default Default ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080

Counterparty default risk — Basic information

Type 1 exposures

Single name exposure 1

Single name exposure 2

Single name exposure 3

R0100

RO110

R0120

R0130

0TT/LtE T
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Counterparty default risk — Basic information
Single name exposure 4

Single name exposure 5
Single name exposure 6
Single name exposure 7
Single name exposure 8
Single name exposure 9
Single name exposure 10
Type 2 exposures

Receivables from Intermediaries due for more than
3 months

All type 2 exposures other than receivables from In-
termediaries due for more than 3 months

Diversification within counterparty default risk
module

Total counterparty default risk

Further details on mortgages

Losses steaming from type 2 mortgage loans

Overall losses steaming from mortgage loans

R0140

R0150
R0O160
R0O170
R0O180
R0O190
R0200
R0300

R0O310

R0320

R0330

R0400

R0500
R0O510

Type of code

Net solvency

Gross solvency

Name of single | Code of single . Loss Given Probability of . . . .
of the single capital require- | capital require-
name exposure | name exposure | o exposure Default Default ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080
C0090
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SR.26.02.01

Solvency Capital Requirement — Counterparty default risk

Article 112

Ring Fenced Fund/Matching adjustment portfolio or remaining part

Fund/Portfolio number

Simplifications used

Counterparty default risk — Basic information

Type 1 exposures

Single name exposure 1
Single name exposure 2
Single name exposure 3
Single name exposure 4
Single name exposure 5
Single name exposure 6
Single name exposure 7
Single name exposure 8
Single name exposure 9

Single name exposure 10

Simplifications

70010

70020

70030

R0010

C0010

]

Type of code

Net solvency

Gross solvency

Name of single | Code of single . Loss Given Probability of . . . -
of the single capital require- | capital require-
name exposure | name exposure | o exposure Default Default ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080

R0100

RO110

R0120

R0O130

R0140

RO150

R0160

R0O170

R0O180

R0190

R0200

Teelive 1
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Counterparty default risk — Basic information
Type 2 exposures

Receivables from Intermediaries due for more than
3 months

All type 2 exposures other than receivables from In-
termediaries due for more than 3 months

Diversification within counterparty default risk
module

Total counterparty default risk

R0300

R0310

R0320

R0330

R0400

Name of single | Code of single Type of code Loss Given Probability of Net solvency | Gross solvency
of the single capital require- | capital require-
name exposure | name exposure | o exposure Default Default ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080
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$.26.03.01

Solvency Capital Requirement — Life underwriting risk

Article 112 Z0010 |:|

Simplifications used

Simplifications — mortality risk
Simplifications- longevity risk
Simplifications — disability-morbidity risk
Simplifications — lapse risk
Simplifications — life expense risk

Simplifications — life catastrophe risk

Life underwriting risk

Mortality risk

Longevity risk

Disability-morbidity risk

Lapse risk
risk of increase in lapse rates
risk of decrease in lapse rates
mass lapse risk

Life expense risk

Revision risk

R0010
R0020
R0030
R0040
R0050
R0060

Co010
Initial ahsolute vahues Absolute values after shock
before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080
R0O100
R0200
R0300
R0400
R0410
R0420
R0430
R0500
R0600

YT/ Lre
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Life underwriting risk

Life catastrophe risk

Diversification within life underwriting risk module

Total life underwriting risk

Further details on revision risk

Factor applied for the revision shock

$.26.03.04

Initial absolute values

Absolute values after shock

before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080
R0700
RO800 ——— ——
R0900
USP
C0090
R1000

Solvency Capital Requirement — Life underwriting risk

Article 112 Z0010 |:|

Simplifications used

Simplifications — mortality risk
Simplifications — longevity risk
Simplifications — disability-morbidity risk
Simplifications — lapse risk
Simplifications — life expense risk

Simplifications — life catastrophe risk

R0010
R0020
R0030
R0040
R0050
R0060

C0010

crocelie

[Na ]

uorun) ueadong ay) jo [ewInof [eNIJO
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Life underwriting risk
Mortality risk
Longevity risk
Disability-morbidity risk
Lapse risk
risk of increase in lapse rates
risk of decrease in lapse rates
mass lapse risk
Life expense risk
Revision risk
Life catastrophe risk
Diversification within life underwriting risk module

Total life underwriting risk

Further details on revision risk

Factor applied for the revision shock

R0100
R0200
R0300
R0400
R0410
R0420
R0430
R0500
R0600
R0700
R0800
R0900

R1000

Initial absolute values
before shock

Absolute values after shock

Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency

Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-

ment ment

C0020 C0030 C0040 C0050 C0060 C0070 C0080

usp
C0090

97T/L¥E T
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SR.26.03.01

Solvency Capital Requirement — Life underwriting risk

Ring Fenced Fund/Matching adjustment portfolio or remaining part

Simplifications — mortality risk
Simplifications — longevity risk

Simplifications — disability-morbidity risk

Simplifications — life expense risk

Simplifications — life catastrophe risk

Life underwriting risk

Mortality risk
Longevity risk
Disability-morbidity risk
Lapse risk
risk of increase in lapse rates
risk of decrease in lapse rates

mass lapse risk

Article 112

Fund/Portfolio number

Simplifications used

Simplifications — lapse risk

R0100

R0200

R0300

R0400

R0410

R0420

R0430

70010
70020
70030

R0010
R0020
R0030
R0040
R0050
R0060

C0010

Initial absolute values

Absolute values after shock

before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080

crocelie
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Initial absolute values

Absolute values after shock

before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
Life underwriting risk C0020 C0030 C0040 C0050 C0060 C0070 C0080
Life expense risk R0500
Revision risk R0600
Life catastrophe risk R0700
Diversification within life underwriting risk module ~ R0800
Total life underwriting risk R0900
USP
Further details on revision risk C0090
Factor applied for the revision shock R1000
$.26.04.01

Solvency Capital Requirement — Health underwriting risk

Article 112

Simplifications used

Simplifications — health mortality risk

Simplifications — health longevity risk

Simplifications — health disability-morbidity risk-medical expenses
Simplifications — health disability-morbidity risk-income protection
Simplifications — SLT lapse risk

Simplifications — health expense risk

70010

R0O010
R0020
R0030
R0040
R0050
R0060

C0010

8TT/L¥E T
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SLT health underwriting risk
Health mortality risk
Health longevity risk
Health disability-morbidity risk
Medical expense
increase of medical payments
decrease of medical payments
Income protection
SLT health lapse risk
risk of increase in lapse rates
risk of decrease in lapse rates
mass lapse risk
Health expense risk

Health revision risk

Diversification within SLT health underwriting risk

Total SLT health underwriting risk

R0100
R0200
R0300
R0O310
R0320
R0330
R0340
R0400
R0410
R0420
R0430
R0500
R0600
R0700
R0800

Initial absolute values
before shock

Absolute values after shock

Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency

Assets Liabilities Assets absorbing capacity of capital loss absorbing capacity capital
technical provisions) require- of technical provisions) require-

ment ment

C0020 C0030 C0040 C0050 C0060 C0070 C0080
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Further details on revision risk

Factor applied for the revision shock

NSLT Health premium and reserve risk

Medical expenses insurance and proportional rein-
surance

Income protection insurance and proportional rein-
surance

Worker’s compensation insurance and proportional
reinsurance

Non-proportional health reinsurance
Total Volume measure

Combined standard deviation

NSLT health premium and reserve risk

R0900

R1000

R1010

R1020

R1030
R1040
R1050

R1100

usp

C0090

Standard
Standard deviation for premium risk fdev1at10n Volume measure for premium and reserve risk
or reserve
risk
USP usp usp Geo-
Standard Standard | Adjustment factor USP v v graphical v
. Deviation for non-propor- prem res Diversifica-
Deviation . . .
gross/net tional reinsurance tion
C0100 Cco110 C0120 C0130 C0140 C0150 C0160 C0170
Solvency
capital
require-
ment
C0180

0€T/LtE T
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NSLT Health lapse risk
NSLT health lapse risk

Diversification within NSLT health underwriting risk

Total NSLT health underwriting risk

Health catastrophe risk
Mass accident risk
Accident concentration risk
Pandemic risk
Diversification within health catastrophe risk

Total health catastrophe risk

Total health underwriting risk
Diversification within health underwriting risk module

Total health underwriting risk

R1200

R1300
R1400

R1500
R1510
R1520
R1530
R1540

R1600
R1700

Initial absolute values before shock

Absolute values after shock

Assets Liabilities

Assets

Solvency capital

Liabilities .
requirement

C0190 C0200

C0210

C0220 C0230

Solvency capital
requirement

C0240

Net solvency capital requirement

Gross solvency capital requirement

C0250

C0260

Net solvency capital requirement

Gross solvency capital requirement

C0270

C0280

crocelie
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$.26.04.04

Solvency Capital Requirement — Health underwriting risk

Simplifications — health mortality risk

Simplifications — health longevity risk

Simplifications — health disability-morbidity risk-medical expenses
Simplifications — health disability-morbidity risk-income protection
Simplifications — SLT lapse risk

Simplifications — health expense risk

SLT health underwriting risk

Health mortality risk

Health longevity risk

Health disability-morbidity risk

Medical expense

increase of medical payments

decrease of medical payments

Income protection

Article 112

Simplifications used

R0100

R0200

R0300

R0O310

R0320

R0330

R0340

70010

R0010
R0020
R0030
R0040
R0050
R0060

C0010

Initial absolute values

Absolute values after shock

before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080

Teelive 1

[Nd ]

uorun ueadong ay) jo [euInof [ePYJO
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SLT health underwriting risk
SLT health lapse risk

risk of increase in lapse rates
risk of decrease in lapse rates
mass lapse risk
Health expense risk
Health revision risk
Diversification within SLT health underwriting risk

Total SLT health underwriting risk

Further details on revision risk

Factor applied for the revision shock

R0400

R0410
R0420
R0430
R0500
R0600
R0700
R0800

R0900

Initial absolute values

Absolute values after shock

before shock

Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency

Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-

ment ment

C0020 C0030 C0040 C0050 C0060 C0070 C0080

USP
C0090
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NSLT Health premium and reserve risk

Medical expenses insurance and proportional rein-
surance

Income protection insurance and proportional rein-
surance

Worker's compensation insurance and proportional
reinsurance

Non-proportional health reinsurance
Total Volume measure

Combined standard deviation

NSLT health premium and reserve risk

R1000

R1010

R1020

R1030
R1040
R1050

R1100

Standard
Standard deviation for premium risk fdev1at10n Volume measure for premium and reserve risk
or reserve
risk
USP USP Usp Geo-
Standard Star_)dztrd Adjustment factor USP v v g.raph.lcal v
. Deviation for non-propor- prem res Diversifica-
Deviation . . .
gross/net | tional reinsurance tion
C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0170
Solvency
capital
require-
ment
C0180

veT/ive T
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NSLT Health lapse risk
NSLT health lapse risk

Diversification within NSLT health underwriting risk

Total NSLT health underwriting risk

Health catastrophe risk
Mass accident risk
Accident concentration risk
Pandemic risk
Diversification within health catastrophe risk

Total health catastrophe risk

Total health underwriting risk
Diversification within health underwriting risk module

Total health underwriting risk

R1200

R1300
R1400

R1500
R1510
R1520
R1530
R1540

R1600
R1700

Initial absolute values before shock

Absolute values after shock

Assets

Liabilities

Assets

Liabilities

Solvency capital
requirement

C0190

C0200

C0210

C0220

C0230

Solvency capital
requirement

C0240

Net solvency
capital require-

Gross solvency
capital require-

ment ment
C0250 C0260
Net Gross
solvency solvency
capital capital
require- require-
ment ment
C0270 C0280

crocelie
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SR.26.04.01

Solvency Capital Requirement — Health underwriting risk

Article 112

Ring Fenced Fund/Matching adjustment portfolio or remaining part

Fund/Portfolio number

Simplifications used

Simplifications — health mortality risk

Simplifications — health longevity risk

Simplifications — health disability-morbidity risk-medical expenses
Simplifications — health disability-morbidity risk-income protection
Simplifications — SLT lapse risk

Simplifications — health expense risk

70010
70020
70030

R0010
R0020
R0030
R0040
R0050
R0060

C0010

Initial absolute values

Absolute values after shock

SLT health underwriting risk

before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080

Health mortality risk R0100
Health longevity risk R0200
Health disability-morbidity risk R0300

9¢T/L¥E T
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SLT health underwriting risk
Medical expense

increase of medical payments
decrease of medical payments
Income protection
SLT health lapse risk
risk of increase in lapse rates
risk of decrease in lapse rates
mass lapse risk
Health expense risk
Health revision risk
Diversification within SLT health underwriting risk

Total SLT health underwriting risk

R0O310

R0320
R0330
R0340
R0400
R0410
R0420
R0430
R0500
R0600
R0700
R0800

Initial absolute values

Absolute values after shock

before shock
Net Gross
Liabilities (after the loss | solvency Liabilities (before the solvency
Assets Liabilities Assets absorbing capacity of capital loss-absorbing capacity capital
technical provisions) require- of technical provisions) require-
ment ment
C0020 C0030 C0040 C0050 C0060 C0070 C0080
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Further details on revision risk

Factor applied for the revision shock

NSLT Health premium and reserve risk

Medical expenses insurance and proportional rein-
surance

Income protection insurance and proportional rein-
surance

Worker’s compensation insurance and proportional
reinsurance

Non-proportional health reinsurance
Total Volume measure

Combined standard deviation

NSLT health premium and reserve risk

R0900

R1000

R1010

R1020

R1030
R1040
R1050

R1100

usp

C0090

Standard
Standard deviation for premium risk fdev1at10n Volume measure for premium and reserve risk
or reserve
risk
USP usp usp Geo-
Standard Standard | Adjustment factor USP v v graphical v
. Deviation for non-propor- prem res Diversifica-
Deviation . . .
gross/net tional reinsurance tion
C0100 Cco110 C0120 C0130 C0140 C0150 C0160 C0170
Solvency
capital
require-
ment
C0180

8¢T/L¥E T
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NSLT Health lapse risk
NSLT health lapse risk

Diversification within NSLT health underwriting risk

Total NSLT health underwriting risk

Health catastrophe risk
Mass accident risk
Accident concentration risk
Pandemic risk
Diversification within health catastrophe risk

Total health catastrophe risk

Total health underwriting risk
Diversification within health underwriting risk module

Total health underwriting risk

R1200

R1300
R1400

R1500
R1510
R1520
R1530
R1540

R1600
R1700

Initial absolute values before shock

Absolute values after shock

Assets

Liabilities

Assets

Liabilities

Solvency capital
requirement

C0190

C0200

C0210

C0220

C0230

Solvency capital
requirement

C0240

Net solvency
capital require-
ment

Gross solvency
capital require-
ment

C0250

C0260

Net solvency
capital require-
ment

Gross solvency
capital require-
ment

C0270

C0280
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$.26.05.01

Solvency Capital Requirement — Non-Life underwriting risk

Article 112

Simplifications used

Captives simplifications — premium and reserve risk

Non-life premium and reserve Risk

Motor vehicle liability

Motor, other classes

Marine, aviation, transport (MAT)
Fire and other property damage
Third-party liability

Credit and suretyship

Legal expenses

Assistance

Miscellaneous

Non-proportional reinsurance — property

70010

R0010

R0100

RO110

R0O120

R0O130

R0140

RO150

R0O160

R0170

R0O180

R0190

]

C0010

]

Standard
Standard deviation for premium risk fdev1at10n Volume measure for premium and reserve risk
or reserve
risk
USP UsSp USp Geo-
Standard Stal?d§rd Adjustment factor USP v v graph}cal v
. Deviation for non-propor- prem res Diversifica-
Deviation . . .
gross/net | tional reinsurance tion
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

0vT/Lte T
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Non-life premium and reserve Risk
Non-proportional reinsurance — casualty
Non-proportional reinsurance — MAT
Total Volume measure

Combined standard deviation

Non-life premium and reserve risk

Non-Life lapse risk
Non-life lapse risk

R0200
R0210
R0220
R0230

R0300

R0400

Standard
Standard deviation for premium risk fdev1at10n Volume measure for premium and reserve risk
or reserve
risk
USP UsSpP Usp Geo-
Standard Star_)dztrd Adjustment factor USP v v g.raph.lcal v
. Deviation for non-propor- prem res Diversifica-
Deviation . . .
gross/net | tional reinsurance tion
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
Solvency
capital
requirement
C0100
Initial absolute values before shock Absolute values after shock
Assets Liabilities Assets Liabilities Solvency capital require-
ment
C0110 C0120 C0130 C0140 C0150
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Non-life catastrophe risk

Non-life catastrophe risk R0500

Total non-life underwriting risk

Diversification within non — life underwriting risk R0600
module

Total non-life underwriting risk R0700

$.26.05.04

Solvency Capital Requirement — Non-Life underwriting risk

Article 112 Z0010

Simplifications used

Captives simplifications — premium and reserve risk ~ R0010

Solvency
capital
requirement

C0160

]

C0010

]

welive 1
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Non-life premium and reserve Risk
Motor vehicle liability
Motor, other classes
Marine, aviation, transport (MAT)
Fire and other property damage
Third-party liability
Credit and suretyship
Legal expenses
Assistance
Miscellaneous
Non-proportional reinsurance — property
Non-proportional reinsurance — casualty
Non-proportional reinsurance — MAT
Total Volume measure

Combined standard deviation

R0100
RO110
R0120
R0130
R0O140
R0O150
R0O160
R0O170
R0180
R0190
R0200
R0210
R0220
R0230

Standard
Standard deviation for premium risk fdev1at10n Volume measure for premium and reserve risk
or reserve
risk
USP UsSpP Usp Geo-
Standard Stal?dztrd Adjustment factor USP v v g.raph.lcal v
. Deviation for non-propor- prem res Diversifica-
Deviation . . .
gross/net | tional reinsurance tion
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
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Non-life premium and reserve risk

Non-Life lapse risk

Non-life lapse risk

Non-life catastrophe risk

Non-life catastrophe risk

Total non-life underwriting risk

Diversification within non — life underwriting risk module

Total non-life underwriting risk

R0300

R0400

R0500

R0600
R0700

Solvency capital
requirement

C0100

Initial absolute values before shock

Absolute values after shock

Assets

Liabilities

Assets

Liabilities

Solvency capital
requirement

Co110

C0120

C0130

C0140

C0150

Solvency capital
requirement

C0160

YT/ Lve T
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SR.26.05.01

Solvency Capital Requirement — Non-Life underwriting risk

Article 112

Ring Fenced Fund/Matching adjustment portfolio or remaining part

Fund/Portfolio number

Simplifications used

Captives simplifications — premium and reserve risk

Non-life premium and reserve Risk

Motor vehicle liability

Motor, other classes

Marine, aviation, transport (MAT)

Fire and other property damage

Third-party liability

Credit and suretyship

Legal expenses

Assistance

70010
70020
70030

R0010

C0010

]

Standard
Standard deviation for premium risk fdethlon Volume measure for premium and reserve risk
or reserve
risk
USP usp ) usp Geq-
Standard Standard | Adjustment factor USP v v graphical v
Deviati Deviation for non-propor- prem res Diversifica-
eviation . . .
gross/net | tional reinsurance tion
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

R0100

RO110

R0O120

R0O130

R0140

R0150

R0O160

R0O170
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Non-life premium and reserve Risk
Miscellaneous
Non-proportional reinsurance — property
Non-proportional reinsurance — casualty
Non-proportional reinsurance — MAT
Total Volume measure

Combined standard deviation

Non-life premium and reserve risk

R0O180
R0190
R0200
R0210
R0220
R0230

R0300

Standard
Standard deviation for premium risk fdev1at10n Volume measure for premium and reserve risk
or reserve
risk
USP USP Usp Geo-
Standard Star_)dztrd Adjustment factor USP v v g.raph.lcal v
. Deviation for non-propor- prem res Diversifica-
Deviation . . .
gross/net | tional reinsurance tion
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090
Solvency
capital
requirement
C0100

9%T/L¥E T
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Non-Life lapse risk
Non-life lapse risk

Non-life catastrophe risk

Non-life catastrophe risk

Total non-life underwriting risk

Diversification within non — life underwriting risk module

Total non-life underwriting risk

R0400

R0500

R0600
R0700

Initial absolute values before shock

Absolute values after shock

Assets

Liabilities

Assets

Liabilities

Solvency capital
requirement

C0110

C0120

C0130

C0140

C0150

Solvency capital
requirement

C0160
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$.26.06.01

Solvency Capital Requirement — Operational risk

Operational risk — Information on technical provisions

Life gross technical provisions (excluding risk margin)

Life gross technical provisions unit-linked (excluding risk margin)

Non-life gross technical provisions (excluding risk margin)

Capital requirement for operational risk based on technical provisions
Operational risk — Information on earned premiums

Earned life gross premiums (previous 12 months)

Earned life gross premiums unit-linked (previous 12 months)

Earned non-life gross premiums (previous 12 months)

Earned life gross premiums (12 months prior to the previous 12 months)
Earned life gross premiums unit-linked (12 months prior to the previous 12 months)
Earned non-life gross premiums (12 months prior to the previous 12 months)
Capital requirement for operational risk based on earned premiums
Operational risk — calculation of the SCR

Capital requirement for operational risk charge before capping

Percentage of Basic Solvency Capital Requirement

Capital requirement for operational risk charge after capping

Expenses incurred in respect of unit linked business (previous 12 months)

Total capital requirement for operational risk

Article 112

70010

R0100
RO110
R0120
R0130

R0200
R0210
R0220
R0230
R0240
R0250
R0260

R0300
R0310
R0320
R0330
R0340

Capital requirement

C0020

8¥T/L¥E T
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$.26.06.04

Solvency Capital Requirement — Operational risk

Operational risk — Information on technical provisions

Life gross technical provisions (excluding risk margin)

Life gross technical provisions unit-linked (excluding risk margin)

Non-life gross technical provisions (excluding risk margin)

Capital requirement for operational risk based on technical provisions
Operational risk — Information on earned premiums

Earned life gross premiums (previous 12 months)

Earned life gross premiums unit-linked (previous 12 months)

Earned non-life gross premiums (previous 12 months)

Earned life gross premiums (12 months prior to the previous 12 months)
Earned life gross premiums unit-linked (12 months prior to the previous 12 months)
Earned non-life gross premiums (12 months prior to the previous 12 months)
Capital requirement for operational risk based on earned premiums
Operational risk — calculation of the SCR

Capital requirement for operational risk charge before capping

Percentage of Basic Solvency Capital Requirement

Capital requirement for operational risk charge after capping

Expenses incurred in respect of unit linked business (previous 12 months)

Total capital requirement for operational risk

Article 112

70010

R0100
RO110
R0120
R0130

R0200
R0210
R0220
R0230
R0240
R0250
R0260

R0300
R0310
R0320
R0330
R0340

Capital requirement

C0020

crocelie
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SR.26.06.01

Solvency Capital Requirement — Operational risk

Article 112 Z0010

Ring Fenced Fund/Matching adjustment portfolio or remaining part ~ Z0020
Fund/Portfolio number ~ Z0030

Operational risk — Information on technical provisions
Life gross technical provisions (excluding risk margin)
Life gross technical provisions unit-linked (excluding risk margin)
Non-life gross technical provisions (excluding risk margin)
Capital requirement for operational risk based on technical provisions
Operational risk — Information on earned premiums
Earned life gross premiums (previous 12 months)
Earned life gross premiums unit-linked (previous 12 months)
Earned non-life gross premiums (previous 12 months)
Earned life gross premiums (12 months prior to the previous 12 months)
Earned life gross premiums unit-linked (12 months prior to the previous 12 months)
Earned non-life gross premiums (12 months prior to the previous 12 months)
Capital requirement for operational risk based on earned premiums
Operational risk — calculation of the SCR
Capital requirement for operational risk charge before capping
Percentage of Basic Solvency Capital Requirement
Capital requirement for operational risk charge after capping
Expenses incurred in respect of unit linked business (previous 12 months)

Total capital requirement for operational risk

R0100
RO110
R0120
R0130

R0200
R0210
R0220
R0230
R0240
R0250
R0260

R0300
R0310
R0320
R0330
R0340

Capital requirement

C0020
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$.26.07.01

Solvency Capital Requirement — Simplifications
Article 112 Z0010

Currency for interest rate risk (captives)  Z0040

Market risk

Spread risk (bonds and loans) (including captives)

Market value

Modified duration

Increase in unit-linked and index-linked technical provisions

Interest rate risk (captives)

Currency

R0010
R0020

R0030

R0040

Credit quality step
0 1 2 3 4 5 6 No rating
available
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080
C0090

Capital requirment

Interest Interest
rate up rate down
C0100 C0110
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Life underwriting risk
Mortality risk
Longevity risk
Disability-morbidity risk
Lapse risk

Lapse risk (up)

Lapse risk (down)
Life expense risk

Life catastrophe risk

Health
risk

underwriting

Health mortality risk
Health longevity risk

Health disability-morbid-
ity risk (medical expense)

Health disability-morbid-
ity risk (income protec-
tion)

Health SLT lapse risk
Lapse risk (up)
Lapse risk (down)

Health expense risk

R0100

RO110
R0120

R0O130
R0140
R0O150
R0O160

R0200
R0O210

R0220

R0230

R0240
R0250
R0260

Capital at | Capital at | Surrender | Best Esti- Average Average Modified 1::::3%; Termina- Payments iﬁ;{gﬁi
risk risk t+1 strain mate rate t+1 rate t+2 duration . tion rate Yy
period rate
C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220
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$.26.07.04

Solvency Capital Requirement — Simplifications
Article 112 Z0010

Currency for interest rate risk (captives)  Z0040

Market risk

Spread risk (bonds and loans) (including captives)

Market value

Modified duration

Increase in unit-linked and index-linked technical provisions

Interest rate risk (captives)

Currency 1

R0010
R0020

R0030

R0040

Credit quality step
0 1 2 3 4 5 6 No rating
available
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080
C0090

Capital requirment

Interest Interest
rate up rate down
C0100 C0110
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Life underwriting risk

Mortality risk
Longevity risk
Disability-morbidity risk
Lapse risk

Lapse risk (up)

Lapse risk (down)
Life expense risk
Life catastrophe risk
Health underwriting risk
Health mortality risk
Health longevity risk
Health disability-morbidity risk (medical expense)
Health disability-morbidity risk (income protection)
Health SLT lapse risk

Lapse risk (up)

Lapse risk (down)

Health expense risk

R0100

RO110
R0120

R0O130
R0140
RO150
R0160

R0200
R0210
R0220
R0230

R0240
R0250
R0260

. Modi- | Averag- . Averag-
Capital Cap}til d . Best | Averag- | Averag-| g erun | Lermr Payme- | e infla-
trisk | AatTis Surrender strain Esti- | eratet | eratet | g off nation nts tion
& t+1 mate +1 +2 . . rate
ation | period rate
C0120 | C0130 C0140 C0150 | C0160 | C0170 | CO180 | C0190 | C0200 | C0210 | C0220
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SR.26.07.01

Solvency Capital Requirement — Simplifications

Article 112
Ring Fenced Fund/Matching adjustment portfolio or remaining part
Fund/Portfolio number

Currency for interest rate risk (captives)

Market risk

Spread risk (bonds and loans) (including captives)

Market value

Modified duration

Increase in unit-linked and index-linked technical provisions

Interest rate risk (captives)

Currency

70010
70020
70030
70040

R0O010
R0020

R0030

R0040

Credit quality step
0 1 2 3 4 5 6 No rating
available
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080
C0090

Capital requirment

Interest Interest
rate up rate down
C0100 Co110
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Life underwriting risk

Mortality risk
Longevity risk
Disability-morbidity risk
Lapse risk

Lapse risk (up)

Lapse risk (down)
Life expense risk
Life catastrophe risk
Health underwriting risk
Health mortality risk
Health longevity risk
Health disability-morbidity risk (medical expense)
Health disability-morbidity risk (income protection)
Health SLT lapse risk

Lapse risk (up)

Lapse risk (down)

Health expense risk

R0100

RO110
R0120

R0O130
R0140
RO150
R0160

R0200
R0210
R0220
R0230

R0240
R0250
R0260

. Modi- | Averag- . Averag-
Capital Cap}til d . Best | Averag- | Averag-| g erun | Lermr Payme- | e infla-
trisk | AatTis Surrender strain Esti- | eratet | eratet | g off nation nts tion
& t+1 mate +1 +2 . . rate
ation | period rate
C0120 | C0130 C0140 C0150 | C0160 | C0170 | CO180 | C0190 | C0200 | C0210 | C0220
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$.27.01.01

Solvency Capital Requirement — Non-life and Health catastrophe risk

Non-life and Health catastrophe risk — Summary SCR beg::(;?k M- Total risk mitigation SCR afte:igfk mitiga-
C0010 C0020 C0030

Non-life catastrophe risk — Summary

Natural catastrophe risk R0010
Windstorm R0020
Earthquake R0030
Flood R0040
Hail R0050
Subsidence R0060
Diversification between perils R0070
Catastrophe risk non-proportional property reinsurance R0080
Man-made catastrophe risk R0090
Motor vehicle liability R0100
Marine RO110
Aviation R0120
Fire R0O130
Liability R0140
Credit & Suretyship R0150
Diversification between perils R0160
Other non-life catastrophe risk R0170
Diversification between perils R0180
Total Non-life catastrophe risk before diversification R0190
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Non-life and Health catastrophe risk — Summary SCR before risk miti- | po 1 o mitigation SCR after risk mitiga-
gation tion
C0010 C0020 C0030
Diversification between sub-modules R0200
Total Non-life catastrophe risk after diversification R0210
Health catastrophe risk — Summary
Health catastrophe risk R0300
Mass accident R0310
Accident concentration R0320
Pandemic R0330
Diversification between sub-modules R0340
(:Efs:ilrgatizlsls Specified Catastrophe Risk Scenario A Catastrophe Risk
Natural Catastrophe risk — Windstorm °8 Exposure P Charge Factor before Charge before risk |(cont.)
premiums to Gross Loss isk miticati or B ce .
be earned risk mitigation mitigation
C0040 C0050 C0060 C0070 C0080 C0090
Republic of Austria R0400
Kingdom of Belgium R0410
Czech Republic R0420
Swiss Confederation; Principality of Lichtenstein R0430
Kingdom of Denmark R0440
French Republic [except Guadeloupe, Martinique, the Col-
lectivity of Saint Martin and Réunion]; Principality of | R0450
Monaco; Principality of Andorra
Federal Republic of Germany R0460
Republic of Iceland R0470
Ireland R0480
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Efsti:n ation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Windstorm of the gross Exposure Specified Charge Factor before Scenario A Charge before risk |(cont.)
pll"eemel;lgz dt 0 Gross Loss risk mitigation orB mitigation
C0040 C0050 C0060 C0070 C0080 C0090
Grand Duchy of Luxemburg R0490
Kingdom of the Netherlands R0500
Kingdom of Norway R0510
Republic of Poland R0520
Kingdom of Spain R0530
Kingdom of Sweden R0540
United Kingdom of Great Britain and Northern Ireland R0550
Guadeloupe R0560
Martinique R0570
Collectivity of Saint Martin R0580
Réunion R0590
Total Windstorm EEA Regions before diversification | R0600
Northern Europe R0610
Western Europe R0620
Eastern Europe R0630
Southern Europe R0640
Central and Western Asia R0650
Eastern Asia R0660
South and South-Eastern Asia R0670
Oceania R0680

crocelie

[Na ]

uorun) ueadong ay) jo [ewInof [eNIJO

65T/L¥E T



(i-s:;?el at;g;ls Specified Catastrophe Risk Scenario A Catastrophe Risk
Natural Catastrophe risk — Windstorm remiugm sto | EXposure GIE)SS Loss Charge Factor before or B Charge before risk |(cont.)
pbe earned risk mitigation mitigation
C0040 C0050 C0060 C0070 C0080 C0090
Northern Africa R0690
Southern Africa R0700
Northern America excluding the United States of America | R0710

. . .. . . Catastrophe Risk
Natural Catastrophe risk — Windstorm Estimated .RISk Mitiga- | Estimated Reinstate- Charge after risk miti-
tion ment Premiums .
gation
C0100 Co0110 C0120

Republic of Austria R0400
Kingdom of Belgium R0410
Czech Republic R0420
Swiss Confederation; Principality of Lichtenstein R0430
Kingdom of Denmark R0440
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion];

ench K pt Guadeic R0450
Principality of Monaco; Principality of Andorra
Federal Republic of Germany R0460
Republic of Iceland R0470
Ireland R0480
Grand Duchy of Luxemburg R0490
Kingdom of the Netherlands R0500
Kingdom of Norway R0510
Republic of Poland R0520
Kingdom of Spain R0530
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Natural Catastrophe risk — Windstorm

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0100 Co110 C0120
Kingdom of Sweden R0540
United Kingdom of Great Britain and Northern Ireland R0550
Guadeloupe R0560
Martinique R0570
Collectivity of Saint Martin R0580
Réunion R0590
Total Windstorm EEA Regions before diversification R0600
Northern Europe R0610
Western Europe R0620 >< ><
Eastern Europe R0630
Southern Europe R0640
Central and Western Asia R0650
Eastern Asia R0660
South and South-Eastern Asia R0670 >< ><
Oceania R0680
Northern Africa R0690
Southern Africa R0700
Northern America excluding the United States of America R0710
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(cont.)

Efstilmation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Windstorm of the gross Exposure Specified Charge Factor before Scenario A Charge before risk
pll;eemel;‘lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0040 C0050 C0060 C0070 C0080 C0090

Caribbean and Central America R0720

Eastern South America R0730

Northern, southern and western South America R0740

North-east United States of America R0O750

South-east United States of America R0760

Mid-west United States of America R0770

Western United States of America R0780

Total Windstorm Other Regions before diversifica- R0790

tions

Total Windstorm all Regions before diversification R0800

Diversification effect between regions R0810

Total Windstorm after diversification R0820
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Natural Catastrophe risk — Windstorm

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0100 C0110 C0120
Caribbean and Central America R0720
Eastern South America R0730
Northern, southern and western South America R0740
North-east United States of America R0750
South-east United States of America R0760
Mid-west United States of America R0770 ><
Western United States of America R0780
Total Windstorm Other Regions before diversifications R0790
Total Windstorm all Regions before diversification R0800
Diversification effect between regions R0810
Total Windstorm after diversification R0820 ><
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(cont.)

Efs:i:n ation Specified Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake ot the 8 ois Exposure Gpec Le Charge Factor before | Charge before risk | Risk Mitiga-
ptl"emlums 0 ross Loss risk mitigation mitigation tion
e earned
C0130 C0140 C0150 C0160 C0170 C0180
Republic of Austria R0830
Kingdom of Belgium R0840
Republic of Bulgaria R0850
Republic of Croatia R0860
Republic of Cyprus R0870
Czech Republic R0880
Swiss Confederation; Principality of Lichtenstein R0890
French Republic [except Guadeloupe, Martinique, the Col-
lectivity of Saint Martin and Réunion]; Principality of | R0900
Monaco; Principality of Andorra
Federal Republic of Germany R0910
Hellenic Republic R0920
Republic of Hungary R0930
Italian Republic; Republic of San Marino; Vatican City R0940
State
Republic of Malta R0950
Portuguese Republic R0960
Romania R0970
Slovak Republic R0980
Republic of Slovenia R0990
Guadeloupe R1000
Martinique R1010
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(cont.)

Efsti:n ation . Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake of the gross Exposure Specified Charge Factor before | Charge before risk | Risk Mitiga-
pll;eemel;lﬁz dt 0 Gross Loss risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180
Collectivity of Saint Martin R1020
Total Earthquake EEA Regions before diversification | R1030
Northern Europe R1040
Western Europe R1050
Eastern Europe R1060
Southern Europe R1070
Central and Western Asia R1080
Eastern Asia R1090
South and South-Eastern Asia R1100
Oceania R1110
Northern Africa R1120
Southern Africa R1130
Northern America excluding the United States of America | R1140
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Natural Catastrophe risk — Earthquake

Estimated Reinstatement

Catastrophe Risk Charge

Premiums after risk mitigation
C0190 C0200

Republic of Austria R0830
Kingdom of Belgium R0840
Republic of Bulgaria R0850
Republic of Croatia R0860
Republic of Cyprus R0870
Czech Republic R0880
Swiss Confederation; Principality of Lichtenstein R0890
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion]; Principality of R0900
Monaco; Principality of Andorra

Federal Republic of Germany R0910
Hellenic Republic R0920
Republic of Hungary R0930
Italian Republic; Republic of San Marino; Vatican City State R0940
Republic of Malta R0950
Portuguese Republic R0960
Romania R0970
Slovak Republic R0980
Republic of Slovenia R0990
Guadeloupe R1000
Martinique R1010
Collectivity of Saint Martin R1020
Total Earthquake EEA Regions before diversification R1030
Northern Europe R1040
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Natural Catastrophe risk — Earthquake Estimat;(:eflifii;llf::tement Ca;?tsg(;li):i: Iﬁiitsil;iih:;ge
C0190 C0200
Western Europe R1050
Eastern Europe R1060
Southern Europe R1070
Central and Western Asia R1080 >< ><
Eastern Asia R1090
South and South-Eastern Asia R1100
Oceania R1110
Northern Africa R1120
Southern Africa R1130
Northern America excluding the United States of America R1140
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(:Efs:;llgat:gxsxs Specified Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake remiu?n sto | EXposure Gxg)ss Loss Charge Factor before | Charge before risk | Risk Mitiga- ((cont.)
pbe earned risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180

Caribbean and Central America R1150

Eastern South America R1160

Northern, southern and western South America R1170

North-east United States of America R1180

South-east United States of America R1190

Mid-west United States of America R1200

Western United States of America R1210
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(:Ef_s:;lrxelat:ggs Specified Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake remiugm sto | Exposure Gt!i)ss Loss Charge Factor before | Charge before risk | Risk Mitiga- ((cont.)
pbe earned risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180

Total Earthquake Other Regions before diversifica-
tions R1220

Total Earthquake all Regions before diversification R1230

Diversification effect between regions R1240

Total Earthquake after diversification R1250

Natural Catastrophe risk — Earthquake Estimat;ileléleii;llf::tement Ca;?tsgor]ijilke rlttiitsil;acti}::ge
C0190 C0200

Caribbean and Central America R1150

Eastern South America R1160

Northern, southern and western South America R1170

North-east United States of America R1180

South-east United States of America R1190

Mid-west United States of America R1200

Western United States of America R1210

Total Earthquake Other Regions before diversifications R1220

Total Earthquake all Regions before diversification R1230

Diversification effect between regions R1240

Total Earthquake after diversification R1250 ><
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Efsti:n ation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Flood of the gross Exposure Specified Charge Factor before Scenario A Charge before risk |(cont.)
pll‘,eemel;lgz dt 0 Gross Loss risk mitigation orB mitigation
C0210 C0220 C0230 C0240 C0250 C0260

Republic of Austria R1260

Kingdom of Belgium R1270

Republic of Bulgaria R1280

Czech Republic R1290

Swiss Confederation; Principality of Lichtenstein R1300

French Republic [except Guadeloupe, Martinique, the Col-

lectivity of Saint Martin and Réunion]; Principality of | R1310

Monaco; Principality of Andorra

Federal Republic of Germany R1320

Republic of Hungary R1330

ISttaaliin Republic; Republic of San Marino; Vatican City R1340

Republic of Poland R1350

Romania R1360

Slovak Republic R1370

Republic of Slovenia R1380

United Kingdom of Great Britain and Northern Ireland R1390

Total Flood EEA Regions before diversification R1400

Northern Europe R1410

Western Europe R1420

Eastern Europe R1430

Southern Europe R1440
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(cont.)

Efstilmation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Flood of the gross Exposure Specified Charge Factor before Scenario A Charge before risk
pll;eemel;‘lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0210 C0220 C0230 C0240 C0250 C0260

Central and Western Asia R1450
Eastern Asia R1460
South and South-Eastern Asia R1470
Oceania R1480
Northern Africa R1490
Southern Africa R1500
Northern America excluding the United States of America | R1510
Caribbean and Central America R1520
Eastern South America R1530
Northern, southern and western South America R1540
North-east United States of America R1550
South-east United States of America R1560
Mid-west United States of America R1570
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Natural Catastrophe risk — Flood

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0270 C0280 C0290

Republic of Austria R1260
Kingdom of Belgium R1270
Republic of Bulgaria R1280
Czech Republic R1290
Swiss Confederation; Principality of Lichtenstein R1300
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion]; R1310
Principality of Monaco; Principality of Andorra

Federal Republic of Germany R1320
Republic of Hungary R1330
Italian Republic; Republic of San Marino; Vatican City State R1340
Republic of Poland R1350
Romania R1360
Slovak Republic R1370
Republic of Slovenia R1380
United Kingdom of Great Britain and Northern Ireland R1390
Total Flood EEA Regions before diversification R1400
Northern Europe R1410
Western Europe R1420
Eastern Europe R1430
Southern Europe R1440
Central and Western Asia R1450
Eastern Asia R1460
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Natural Catastrophe risk — Flood Estimatedtil;ilsk Mitiga- Es:ilrzziegrg;iiﬁf;aste- Chg:gt:s;;t(g‘hreisili(iti-
gation
C0270 C0280 C0290

South and South-Eastern Asia R1470

Oceania R1480

Northern Africa R1490

Southern Africa R1500

Northern America excluding the United States of America R1510

Caribbean and Central America R1520

Eastern South America R1530

Northern, southern and western South America R1540

North-east United States of America R1550

South-east United States of America R1560

Mid-west United States of America R1570 ><

Natural Catastrophe risk — Flood isziglg;zgs Exposure Specified Cl:itga: t;:cptl(;: II){elil;re Scenario A Cclfaf:gszrl())g;:)i:{:?:(k (cont.)
p{;i“::;‘:: dt ° Gross Loss risk mitigation orB mitigation
C0210 C0220 C0230 C0240 C0250 C0260

Western United States of America R1580

Total Flood Other Regions before diversifications R1590

Total Flood all Regions before diversification R1600

Diversification effect between regions R1610

Total Flood after diversification R1620
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Natural Catastrophe risk — Flood

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums -
gation
C0270 C0280 C0290
Western United States of America R1580
Total Flood Other Regions before diversifications R1590
Total Flood all Regions before diversification R1600
Diversification effect between regions R1610
Total Flood after diversification R1620
Efsglm atiorsls Specified Catastrophe Risk S 0 A Catastrophe Risk
Natural Catastrophe risk — Hail oremieug : to | [Exposure Grlz)es‘: If)ss Charge Factor before ceg:rllso Charge before risk |(cont.)
pbe earned risk mitigation mitigation
C0300 C0310 C0320 C0330 C0340 C0350
Republic of Austria R1630
Kingdom of Belgium R1640
Swiss Confederation; Principality of Lichtenstein R1650
French Republic [except Guadeloupe, Martinique, the Col-
lectivity of Saint Martin and Réunion]; Principality of | R1660
Monaco; Principality of Andorra
Federal Republic of Germany R1670
Italian Republic; Republic of San Marino; Vatican City R1680
State
Grand Duchy of Luxemburg R1690
Kingdom of the Netherlands R1700
Kingdom of Spain R1710
Total Hail EEA Regions before diversification R1720
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(cont.)

Efsti:n ation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Hail of the gross | g ocure | Specified |y e Factor before | SCEPAMO A | cpo e before risk
pll;eemel;lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0300 C0310 C0320 C0330 C0340 C0350
Northern Europe R1730
Western Europe R1740
Eastern Europe R1750
Southern Europe R1760
Central and Western Asia R1770
Eastern Asia R1780
South and South-Eastern Asia R1790
Oceania R1800
Northern Africa R1810
Southern Africa R1820
Northern America excluding the United States of America | R1830
Caribbean and Central America R1840
Eastern South America R1850
Northern, southern and western South America R1860
North-east United States of America R1870
South-east United States of America R1880
Mid-west United States of America R1890
Western United States of America R1900
Total Hail Other Regions before diversifications R1910
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Estimation . .
. Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Hail orfeg]lieug :ii Exposure (;Slgfscsl?(e)gs Charge Factor before Sceg:réo A Charge before risk |(cont.)
pbe earned risk mitigation mitigation
C0300 C0310 C0320 C0330 C0340 C0350
Total Hail all Regions before diversification R1920
Diversification effect between regions R1930
Total Hail after diversification R1940
. . . . . . Catastrophe Risk
Natural Catastrophe risk — Hail Estimated Risk Mitiga- | Estimated Reinstate- Charge after risk miti-
tion ment Premiums .
gation
C0360 C0370 C0380

Republic of Austria R1630
Kingdom of Belgium R1640
Swiss Confederation; Principality of Lichtenstein R1650
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion];

S NN R1660
Principality of Monaco; Principality of Andorra
Federal Republic of Germany R1670
Italian Republic; Republic of San Marino; Vatican City State R1680
Grand Duchy of Luxemburg R1690
Kingdom of the Netherlands R1700
Kingdom of Spain R1710
Total Hail EEA Regions before diversification R1720
Northern Europe R1730
Western Europe R1740
Eastern Europe R1750
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Natural Catastrophe risk — Hail

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0360 C0370 C0380
Southern Europe R1760
Central and Western Asia R1770
Eastern Asia R1780
South and South-Eastern Asia R1790
Oceania R1800
Northern Africa R1810
Southern Africa R1820
Northern America excluding the United States of America R1830
Caribbean and Central America R1840
Eastern South America R1850
Northern, southern and western South America R1860 ><
North-east United States of America R1870
South-east United States of America R1880
Mid-west United States of America R1890
Western United States of America R1900
Total Hail Other Regions before diversifications R1910
Total Hail all Regions before diversification R1920
Diversification effect between regions R1930
Total Hail after diversification R1940
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Estimation . Catastrophe Risk Catastrophe Risk Estimated
. . of the gross Specified . - .
Natural Catastrophe risk -Subsidence remiums to | EXPOSUTE | oo s Charge Factor before Charge before risk | Risk Mitiga-
P risk mitigation mitigation tion
be earned
C0390 C0400 C0410 C0420 C0430 C0440
Total Subsidence before diversification R1950
Diversification effect between zones R1960
Total Subsidence after diversification R1970
Natural Catastrophe risk -Subsidence Estimated Reinstatement Catastrol?he RlSk C_harge
Premiums after risk mitigation
C0450 C0460
Total Subsidence before diversification R1950
Diversification effect between zones R1960 ><
Total Subsidence after diversification R1970
Estimation Catastrophe Risk . . Estimated Rein- Catastrophe Risk
C . . . of the . Estimated Risk .
atastrophe risk — Non-proportional property reinsurance emiums to Charge before risk Mitication statement Charge after risk
P mitigation 8 Premiums mitigation
be earned
C0470 C0480 C0490 C0500 C0510
Non-proportional property reinsurance R2000
Number of
l\i:;glll’:r (())lficve- (:i??lcllfnsﬁ ¢ Catastrophe Risk Charge | Estimated ll:isetil:sl:l;teg Catastrophe Risk Charge
Man made catastrophe risk — Motor Vehicle Liability limi poucy | polcy Motor Vehicle Liability | Risk Mitiga- Motor Vehicle Liability
imit above below or - s . ment . S
before risk mitigation tion . after risk mitigation
24M€ equal to Premiums
24M€
C0520 C0530 C0540 C0550 C0560 C0570
Motor Vehicle Liability R2100
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Catastrophe . . Catastrophe
Risk Charge Ca(tjftmplslﬁ Risk ChC atast;l(:phe RISI.( Risk Charge Esti d Estimated
. . . Share marine Large >rare. JAT8E SATe MAtMe | 1o rine Tanker stmated | p einstate-
Man made catastrophe risk — Marine Tanker Collision . marine liability in | oil pollution liability - Risk Miti- (cont.)
hull in tanker t - Collision . ment
. tanker t before in tanker t before . gation .
before risk . s . L before risk Premiums
. risk mitigation risk mitigation .
mitigation mitigation
C0580 C0590 C0600 C0610 C0620 C0630
Marine Tanker Collision R2200
Catastrophe Risk Charge
Man made catastrophe risk — Marine Tanker Collision Marine Tanker Collision Name vessel
after risk mitigation
C0640 C0650
Marine Tanker Collision R2200
Catastrophe Catastrophe
Catastrophe C?tastrophe Catastrophe Risk Charge | Risk Charge Li- Catastrophe
. Risk Charge Risk Charge . e Risk Charge
Risk Charge Removal of | Loss of produc- | C2PPiN8 of the | ability insur- Marine Plat-
Man made catastrophe risk — Marine Platform Explosion Property K >S 00 P well or making | ance and rein- form Exolosi (cont.)
damage before wreckage uon Income | o well secure | surance obliga- | (OL™ -XProsion
8 before risk before risk 8 before risk
. e efore ris efore ris - . efore ris
risk mitigation . . before risk tions before .
mitigation mitigation T . s mitigation
mitigation risk mitigation
C0660 C0670 C0680 C0690 C0700 C0710
Marine Platform Explosion R2300
Estimated Risk Estimated Rein- Catastrophe Risk Charge
Man made catastrophe risk — Marine Platform Explosion Mitioati statement Marine Platform Explosion Name platform
itigation . . LR
Premiums after risk mitigation
C0720 C0730 C0740 C0750
Marine Platform Explosion R2300
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Catastrophe Risk Estimated Total Risk Catastrophe Risk
Man made catastrophe risk — Marine Charge Marine before Miticati Charge Marine after
Syt . itigation I AP
risk mitigation risk mitigation
C0760 C0770 C0780
Total before diversification R2400
Diversification between type of event R2410
Total after diversification R2420
Catastrophe risk | Catastrophe risk | Catastrophe Risk . Estimated | Catastrophe Risk
Ch Aviati Ch Aviati Ch Aviati Estimated Rei Ch Aviati
Man made catastrophe risk — Aviation arge Aviation jarge Aviation arge AVIAION | pick Miti- emnstate- arge Aviation
hull before risk liability before | before risk miti- . ment after risk mitiga-
R N A . gation . .
mitigation risk mitigation gation Premiums tion
C0790 C0800 C0810 C0820 C0830 C0840
Gross Catastrophe Risk Charge Aviation R2500

Man made catastrophe risk — Fire

Catastrophe Risk
Charge Fire before
risk mitigation

Estimated Risk
Mitigation

Estimated Reinstatement

Premiums

Catastrophe Risk
Charge Fire after
risk mitigation

C0850

C0860

C0870

C0880

Fire

R2600
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E:::iii Lffﬁistt k- Number of Catastrophe Risk Estimated llise?;g::tei Catastrophe Risk
Man made catastrophe risk — Liability g)llo in limity claims Charge Liability Risk Miti- ment Charge Liability after
wing . before risk mitigation gation . risk mitigation
12 months | provided Premiums
C0890 C0900 C0910 C0920 C0930 C0940 C0950
Professional malpractice liability R2700
Employers liability R2710
Directors and officers liability R2720
Other liability R2730
Non-proportional reinsurance R2740
Total R2750
Catastrophe Risk . . Catastrophe Risk
Man made catastrophe risk — Liability Charge Liability before Estlm;[tii;i ;(i)(t;l Risk Charge Liability after
risk mitigation 8 risk mitigation
C0960 C0970 C0980
Total before diversification R2800
Diversification between type of cover R2810
Total after diversification R2820

087//t€ 1

[Nd ]

uorun ueadong ay) jo [euInof [ePYJO

c10TTlle



Exposure (in- Proportion | Catastrophe Risk Charge Estimated Estimated Catastrophe Risk Charge
Man made catastrophe risk — Credit & Suretyship — Large PO of damage Credit & Surety before - i Reinstate- Credit & Surety after
. dividual or - L Risk Mitiga- . S
Credit Default roup) caused by risk mitigation — Large tion ment risk mitigation — Large
group scenario Credit Default Premiums Credit Default
C0990 C1000 C1010 C1020 C1030 C1040
Largest exposure 1 R2900
Largest exposure 2 R2910
Total R2920
Earned Catastrophe Risk Catastrophe Risk
remium Charge Credit & Estimated Risk Estimated Rein- Charge Credit &
Man made catastrophe risk — Credit & Suretyship — Recession Risk prem Suretyship before L statement Suretyship after risk
following 12 isk mmitioati Mitigation Premi . 7 R
months risk mitigation — remiums mitigation — Reces-
Recession Risk sion Risk
C1050 C1060 C1070 C1080 C1090
Total R3000

Man made catastrophe risk — Credit & Suretyship

Catastrophe Risk
Charge Credit & Sure-

Estimated Total Risk

Catastrophe Risk
Charge Credit & Sure-

tyship before risk miti- Mitigation tyship after risk miti-
gation gation
C1100 C1110 C1120
Total before diversification R3100
Diversification between type of event R3110
Total after diversification R3120
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(:Efs:iln;atizgs Catastrophe Risk Charge Estimated Catastrophe Risk Charge

Other non-life catastrophe risk rem'ugm s to Other non-life catastrophe Total Risk Other non-life catastrophe

pbe elarne d risk before risk mitigation Mitigation risk after risk mitigation

C1130 C1140 C1150 C1160

MAT other than Marine and Aviation R3200
Non-proportional MAT reinsurance other than Marine and Aviation R3210
Miscellaneous financial loss R3220
Non-proportional Casualty reinsurance other than General liability R3230
Non-proportional Credit & Surety reinsurance R3240
Total before diversification R3250
Diversification between groups of obligations R3260
Total after diversification R3270

Accidental death Permanent disability Disability 10 years
. Total value of . Total value of .
Health Catastrophe risk — Mass accident # Policy- benefits # Policy- benefits # Policy- Total value of bene- (cont.)
holders holders holders fits payable
payable payable
C1170 C1180 C1190 C1200 C1210 C1220
Republic of Austria R3300
Kingdom of Belgium R3310
Republic of Bulgaria R3320
Republic of Croatia R3330
Republic of Cyprus R3340
Czech Republic R3350
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Accidental death

Permanent disability

Disability 10 years

# Policy-

Total value of

# Policy-

Total value of

# Policy-

Total value of bene-

(cont.)

Health Catastrophe risk — Mass accident holders benefits holders benefits holders fits payable
payable payable
C1170 C1180 C1190 C1200 C1210 C1220
Kingdom of Denmark R3360
Republic of Estonia R3370
Republic of Finland R3380
irrelal(c)ilraRepublic; Principality of Monaco; Principality of R3390
Hellenic Republic R3400
Federal Republic of Germany R3410
Republic of Hungary R3420
Republic of Iceland R3430
Ireland R3440
ISttaalin Republic; Republic of San Marino; Vatican City R3450
Republic of Latvia R3460
Republic of Lithuania R3470
Grand Duchy of Luxemburg R3480
Republic of Malta R3490
Kingdom of the Netherlands R3500
Kingdom of Norway R3510
Republic of Poland R3520
Portuguese Republic R3530
Romania R3540
Slovak Republic R3550
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Accidental death

Permanent disability

Disability 10 years

# Policy-

Total value of

# Policy- Total value of

# Policy-

Total value of bene-

(cont.)

(cont.)

Health Catastrophe risk — Mass accident holders benefits holders benefits holders fits payable
payable payable
C1170 C1180 C1190 C1200 C1210 C1220

Republic of Slovenia R3560

Kingdom of Spain R3570

Kingdom of Sweden R3580

Swiss Confederation R3590

United Kingdom of Great Britain and Northern Ireland R3600

"ljotal Mass accident all countries before diversifica- R3610

tion

Diversification effect between countries R3620 ><
Total Mass accident all countries after diversification | R3630

Disability 12 months Medical treatment
Catastrophe Risk Esti d Risk
# Policy- Total value of # Policy- Total value of | Charge before risk stimated Ris
Health Catastrophe risk — Mass accident Y benefits 4 benefits mitigation Mitigation
holders holders g
payable payable
C1230 C1240 C1250 C1260 C1270 C1280

Republic of Austria R3300

Kingdom of Belgium R3310

Republic of Bulgaria R3320

Republic of Croatia R3330

Republic of Cyprus R3340

Czech Republic R3350

Kingdom of Denmark R3360
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Disability 12 months

Medical treatment

Catastrophe Risk

Estimated Risk

(cont.)

Health Catastrophe risk — Mass accident ﬁﬁ}ie?s’- To%lllr:i!il:: of ig{’dli?su TOtliI:,:lﬁ‘i: of Charli‘i:t:geaft(i)(r)fn risk Mitigation
payable payable
C1230 C1240 C1250 C1260 C1270 C1280
Republic of Estonia R3370
Republic of Finland R3380
f\rrelg(c)lrlraRepublic; Principality of Monaco; Principality of R3390
Hellenic Republic R3400
Federal Republic of Germany R3410
Republic of Hungary R3420
Republic of Iceland R3430
Ireland R3440
ISttaalign Republic; Republic of San Marino; Vatican City R3450
Republic of Latvia R3460
Republic of Lithuania R3470
Grand Duchy of Luxemburg R3480
Republic of Malta R3490
Kingdom of the Netherlands R3500
Kingdom of Norway R3510
Republic of Poland R3520
Portuguese Republic R3530
Romania R3540
Slovak Republic R3550
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Disability 12 months

Medical treatment

Catastrophe Risk

Estimated Risk

Health Catastrophe risk — Mass accident ﬁﬁ}ie?s’- To%lllr:i!il:: of ig{’dli?su TOtliI:,:lﬁ‘i: of Charli‘i:t:geaft(i)(r)fn risk Mitigation (cont.)
payable payable
C1230 C1240 C1250 C1260 C1270 C1280
Republic of Slovenia R3560
Kingdom of Spain R3570
Kingdom of Sweden R3580
Swiss Confederation R3590
United Kingdom of Great Britain and Northern Ireland R3600
;l;(()):?l Mass accident all countries before diversifica- R3610
Diversification effect between countries R3620
Total Mass accident all countries after diversification | R3630

Health Catastrophe risk — Mass accident Estimated Reinstatement Catastrophe RISk Charge
Premiums after risk mitigation
C1290 C1300
Republic of Austria R3300
Kingdom of Belgium R3310
Republic of Bulgaria R3320
Republic of Croatia R3330
Republic of Cyprus R3340
Czech Republic R3350
Kingdom of Denmark R3360
Republic of Estonia R3370
Republic of Finland R3380
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Health Catastrophe risk — Mass accident

Estimated Reinstatement

Catastrophe Risk Charge

Premiums after risk mitigation
C1290 C1300
French Republic; Principality of Monaco; Principality of Andorra R3390
Hellenic Republic R3400
Federal Republic of Germany R3410
Republic of Hungary R3420
Republic of Iceland R3430
Ireland R3440
Italian Republic; Republic of San Marino; Vatican City State R3450
Republic of Latvia R3460
Republic of Lithuania R3470
Grand Duchy of Luxemburg R3480
Republic of Malta R3490
Kingdom of the Netherlands R3500
Kingdom of Norway R3510
Republic of Poland R3520
Portuguese Republic R3530
Romania R3540
Slovak Republic R3550
Republic of Slovenia R3560
Kingdom of Spain R3570
Kingdom of Sweden R3580
Swiss Confederation R3590
United Kingdom of Great Britain and Northern Ireland R3600
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Health Catastrophe risk — Mass accident

Estimated Reinstatement

Catastrophe Risk Charge

Premiums after risk mitigation
C1290 C1300

Total Mass accident all countries before diversification R3610

Diversification effect between countries R3620 ><

Total Mass accident all countries after diversification R3630

Largest Accidental Permanent Disability 10 | Disability 12 .
known acci- death disability years months Medical treatment
Health Catastrophe risk — Concentration accident dent risk
concentra- Average sum Average sum Average sum Average sum .
tion insured insured insured insured Average sum insured (cont.)
C1310 C1320 C1330 C1340 C1350 C1360

Republic of Austria R3700

Kingdom of Belgium R3710

Republic of Bulgaria R3720

Republic of Croatia R3730

Republic of Cyprus R3740

Czech Republic R3750

Kingdom of Denmark R3760

Republic of Estonia R3770

Republic of Finland R3780

French Republic R3790

Hellenic Republic R3800

Federal Republic of Germany R3810

Republic of Hungary R3820

Republic of Iceland R3830
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(cont.)

e | At | P | Disbily 10| s 12|y e
Health Catastrophe risk — Concentration accident dent risk
concentra- Av.erage sum Av.erage sum Av'erage sum Avs:rage sum Average sum insured
tion insured insured insured insured
C1310 C1320 C1330 C1340 C1350 C1360
Ireland R3840
Italian Republic R3850
Republic of Latvia R3860
Republic of Lithuania R3870
Grand Duchy of Luxemburg R3880
Republic of Malta R3890
Kingdom of the Netherlands R3900
Kingdom of Norway R3910
Republic of Poland R3920
Portuguese Republic R3930
Romania R3940
Slovak Republic R3950
Republic of Slovenia R3960
Kingdom of Spain R3970
Kingdom of Sweden R3980
Swiss Confederation R3990
United Kingdom of Great Britain and Northern Ireland R4000
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Catastrophe Risk

Estimated Risk Miti-

Estimated Reinstate-

Catastrophe Risk

Health Catastrophe risk — Concentration accident Charge before risk gation ment Premiums Charge after risk
mitigation mitigation
C1370 C1380 C1390 C1400
Republic of Austria R3700
Kingdom of Belgium R3710
Republic of Bulgaria R3720
Republic of Croatia R3730
Republic of Cyprus R3740
Czech Republic R3750
Kingdom of Denmark R3760
Republic of Estonia R3770
Republic of Finland R3780
French Republic R3790
Hellenic Republic R3800
Federal Republic of Germany R3810
Republic of Hungary R3820
Republic of Iceland R3830
Ireland R3840
Italian Republic R3850
Republic of Latvia R3860
Republic of Lithuania R3870
Grand Duchy of Luxemburg R3880
Republic of Malta R3890
Kingdom of the Netherlands R3900
Kingdom of Norway R3910
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Health Catastrophe risk — Concentration accident C%::;gggg;g :ﬂ(k Estimated .RiSk Miti- | Estimated Reinstate- gr::gtz(;l}?ei l:::llz
mitigation gation ment Premiums mitigation
C1370 C1380 C1390 C1400
Republic of Poland R3920
Portuguese Republic R3930
Romania R3940
Slovak Republic R3950
Republic of Slovenia R3960
Kingdom of Spain R3970
Kingdom of Sweden R3980
Swiss Confederation R3990
United Kingdom of Great Britain and Northern Ireland R4000
knl(;::ie:zci- Acdcic;ttzﬁtal Pgirsl;l]:illl;:;t Disability 10 years lgiifll:)irlnitt});s Medical treatment
Health Catastrophe risk — Concentration accident dent risk Average Average Average
concentra- sum sum Average sum insured sum Average sum insured (cont.)
tion insured insured insured
C1310 C1320 C1330 C1340 C1350 C1360

Other countries to be considered in the Concentra-
tion accident

C1410

Country 1 R4010
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Catastrophe Risk . . . . . . Catastrophe Risk
Health Catastrophe risk — Concentration accident Charge before risk Estimated .RISk Miti- | Estimated Reinstate- Charge after risk
e . gation ment Premiums >
mitigation mitigation
C1370 C1380 C1390 C1400
Other countries to be considered in the Concentration accident
C1410
Country 1 R4010
Largest Accidental Permanent Disability 10 | Disability 12 Medical treatment
known acci- death disability years months
Health Catastrophe risk — Concentration accident dent risk
conc.entra- Av?rage sum Aerrage sum Av'erage sum Avserage sum Average sum insured |(cont.)
tion insured insured insured insured
C1310 C1320 C1330 C1340 C1350 C1360
Total Concentration accident all countries before di-
. . R4020
versification
Diversification effect between countries R4030
Total Concentration accident all countries after diver- R4040

sification
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Catastrophe Risk

Estimated Risk Miti-

Estimated Reinstate-

Catastrophe Risk

Health Catastrophe risk — Concentration accident Charge before risk . - Charge after risk
.. . gatlon ment Premiums .. .
mitigation mitigation
C1370 C1380 C1390 C1400
Total Concentration accident all countries before diversification R4020
Diversification effect between countries R4030
Total Concentration accident all countries after diversification R4040

Income protection

Medical expense

Health Catastrophe risk — Pandemic Number of | r ) pandemic Number of | Unit claim cost insulr{:ctlige(;gons Unit claim cost
1nsur11:d exposure insured persons | hospitalisation | using h(‘)spitali- medggh]z:actl- (cont)
people sation
C1420 C1430 C1440 C1450 C1460 C1470

Republic of Austria R4100
Kingdom of Belgium R4110
Republic of Bulgaria R4120
Republic of Croatia R4130
Republic of Cyprus R4140
Czech Republic R4150
Kingdom of Denmark R4160
Republic of Estonia R4170
Republic of Finland R4180
French Republic R4190
Hellenic Republic R4200
Federal Republic of Germany R4210
Republic of Hungary R4220
Republic of Iceland R4230
Ireland R4240
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Income protection

Medical expense

(cont.)

Health Catastrophe risk — Pandemic Nymber of Total pandemic Number of Unit claim cost insulr{:(tlig;ions Unit.daim cost
msuric: exposure insured persons | hospitalisation | using hpspitali- medgzilg:actl-
peop sation
C1420 C1430 C1440 C1450 C1460 C1470

Italian Republic R4250
Republic of Latvia R4260
Republic of Lithuania R4270
Grand Duchy of Luxemburg R4280
Republic of Malta R4290
Kingdom of the Netherlands R4300
Kingdom of Norway R4310
Republic of Poland R4320
Portuguese Republic R4330
Romania R4340
Slovak Republic R4350
Republic of Slovenia R4360
Kingdom of Spain R4370
Kingdom of Sweden R4380
Swiss Confederation R4390
United Kingdom of Great Britain and Northern Ireland R4400
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Medical expense

. . Estimated .
Health Catastrophe risk — Pandemic R;g‘;;f siﬂi?;ged Ulflit claim cost no ;ﬁgnzf::iﬂ;i‘i CCl:l;:gs;r.l‘:g}(l-)er} :f:(k RE:lt(lfll\:i?:?gda- Reli::::;te' galllt:rsgfz;%?:rl:il:l]:
medigal practi- orlnaclalliedlcal formal medical mitigation tion Premiums mitigation
tioner care
C1480 C1490 C1500 C1510 C1520 C1530 C1540
Republic of Austria R4100
Kingdom of Belgium R4110
Republic of Bulgaria R4120
Republic of Croatia R4130
Republic of Cyprus R4140
Czech Republic R4150
Kingdom of Denmark R4160
Republic of Estonia R4170
Republic of Finland R4180
French Republic R4190
Hellenic Republic R4200
Federal Republic of Germany R4210
Republic of Hungary R4220
Republic of Iceland R4230
Ireland R4240
Italian Republic R4250
Republic of Latvia R4260
Republic of Lithuania R4270
Grand Duchy of Luxemburg R4280
Republic of Malta R4290
Kingdom of the Netherlands R4300
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Medical expense q
. . Estimate .
Ratio of i d o Ratio of i 4 | Catastrophe Risk Estimated - ] Catastrophe Risk
Health Catastrophe risk — Pandemic atio o msure Unit claim cost no atio of msure Charge before risk | Risk Mitiga- Reinstate Charge after risk
persons using formal medical | Persons using no S . ment SR
medical practi- care formal medical mitigation tion Premiums mitigation
tioner care
C1480 C1490 C1500 C1510 C1520 C1530 C1540
Kingdom of Norway R4310
Republic of Poland R4320
Portuguese Republic R4330
Romania R4340
Slovak Republic R4350
Republic of Slovenia R4360
Kingdom of Spain R4370
Kingdom of Sweden R4380
Swiss Confederation R4390
United Kingdom of Great Britain and R4400
Northern Ireland
Income protection Medical expense
Ratio of .ol
. . Number of Total pandemic Number of Unit claim cost | insured persons Unit claim cost
Health Catastrophe risk — Pandemic insured . T s . 1. | medical practi- |(cont.)
exposure insured persons | hospitalisation | using hospitali- .
people xation tioner
C1420 C1430 C1440 C1450 C1460 C1470
Other countries to be considered in the Pandemic
C1550
Country 1 R4410
Total Pandemic all countries l R4420 l \><‘><‘><‘><
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Medical expense q
. . Estimate .
Ratio of insured . ) Ratio of insured Catastrophe R1§k l?stlmqt?d Reinstate- Catastrophe R.lsk
- Unit claim cost no : Charge before risk | Risk Mitiga- Charge after risk
. . persons using . persons using no 8 8 ment g
Health Catastrophe risk — Pandemic medical practi- formaclalliedlcal formal medical mitigation tion Premiums mitigation
tioner care
C1480 C1490 C1500 C1510 C1520 C1530 C1540
Other countries to be considered in
the Pandemic
C1550
Country 1 R4410
Total Pandemic all countries R4420 ><><><
$.27.01.04
Solvency Capital Requirement — Non-life and Health catastrophe risk
Non-life and Health catastrophe risk — Summary SCR before risk miti- Total risk mitigation SCR after risk mitiga-
gation tion
C0010 C0020 C0030
Non-life catastrophe risk — Summary
Natural catastrophe risk R0010
Windstorm R0020
Earthquake R0030
Flood R0040
Hail R0050
Subsidence R0060
Diversification between perils R0070
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Non-life and Health catastrophe risk — Summary SCR beg;rt?ol;?k miti- | Total risk mitigation SCR afte:i(r)ilfk mitiga-
C0010 C0020 C0030

Catastrophe risk non-proportional property reinsurance R0080
Man-made catastrophe risk R0090
Motor vehicle liability R0100
Marine RO110
Aviation R0120
Fire R0130
Liability R0140
Credit & Suretyship R0150
Diversification between perils R0160
Other non-life catastrophe risk R0170
Diversification between perils R0180
Total Non-life catastrophe risk before diversification R0190
Diversification between sub-modules R0200
Total Non-life catastrophe risk after diversification R0210
Health catastrophe risk — Summary

Health catastrophe risk R0300
Mass accident R0310
Accident concentration R0320
Pandemic R0330
Diversification between sub-modules R0340
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Efsti:n ation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Windstorm of the gross Exposure Specified Charge Factor before Scenario A Charge before risk |(cont.)
pll"eemel;lgz dt 0 Gross Loss risk mitigation orB mitigation
C0040 C0050 C0060 C0070 C0080 C0090

Republic of Austria R0400

Kingdom of Belgium R0410

Czech Republic R0420

Swiss Confederation; Principality of Lichtenstein R0430

Kingdom of Denmark R0440

French Republic [except Guadeloupe, Martinique, the Col-

lectivity of Saint Martin and Réunion]; Principality of | R0450

Monaco; Principality of Andorra

Federal Republic of Germany R0460

Republic of Iceland R0470

Ireland R0480

Grand Duchy of Luxemburg R0490

Kingdom of the Netherlands R0500

Kingdom of Norway R0510

Republic of Poland R0520

Kingdom of Spain R0530

Kingdom of Sweden R0540

United Kingdom of Great Britain and Northern Ireland R0550

Guadeloupe R0560

Martinique R0570

Collectivity of Saint Martin R0580
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(cont.)

Efstilmation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Windstorm of the gross Exposure Specified Charge Factor before Scenario A Charge before risk
pll;eemel;‘lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0040 C0050 C0060 C0070 C0080 C0090

Réunion R0590
Total Windstorm EEA Regions before diversification | R0600
Northern Europe R0610
Western Europe R0620
Eastern Europe R0630
Southern Europe R0640
Central and Western Asia R0650
Eastern Asia R0660
South and South-Eastern Asia R0670
Oceania R0680
Northern Africa R0690
Southern Africa R0700
Northern America excluding the United States of America | R0710
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Natural Catastrophe risk — Windstorm

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0100 Co110 C0120

Republic of Austria R0400
Kingdom of Belgium R0410
Czech Republic R0420
Swiss Confederation; Principality of Lichtenstein R0430
Kingdom of Denmark R0440
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion]; R0450
Principality of Monaco; Principality of Andorra

Federal Republic of Germany R0460
Republic of Iceland R0470
Ireland R0480
Grand Duchy of Luxemburg R0490
Kingdom of the Netherlands R0500
Kingdom of Norway R0510
Republic of Poland R0520
Kingdom of Spain R0530
Kingdom of Sweden R0540
United Kingdom of Great Britain and Northern Ireland R0550
Guadeloupe R0560
Martinique R0570
Collectivity of Saint Martin R0580
Réunion R0590
Total Windstorm EEA Regions before diversification R0600
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. . .. . . Catastrophe Risk
Natural Catastrophe risk — Windstorm Estimated Risk Mitiga- | Estimated Reinstate- Charge after risk miti-
tion ment Premiums L
gation
C0100 Cco110 C0120

Northern Europe R0610

Western Europe R0620

Eastern Europe R0630

Southern Europe R0640

Central and Western Asia R0650

Eastern Asia R0660

South and South-Eastern Asia R0670

Oceania R0680

Northern Africa R0690

Southern Africa R0700

Northern America excluding the United States of America R0710 ><

Estimation . .
. . of the gross Specified Catastrophe Risk Scenario A Catastrophe R“.;k
Natural Catastrophe risk — Windstorm remivms to | EXPOSUTE | ss Charge Factor before or B Charge before risk |(cont.)
pbe earned risk mitigation mitigation
C0040 C0050 C0060 C0070 C0080 C0090

Caribbean and Central America R0720

Eastern South America R0730

Northern, southern and western South America R0740

North-east United States of America R0750

South-east United States of America R0760

Mid-west United States of America R0770
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Estimation C he Risk C he Risk
. . of the gross Specified atastrophe Ris Scenario A atastrophe Ris
Natural Catastrophe risk — Windstorm remiums to | EXPOSUTE | il s Charge Factor before or B Charge before risk |(cont.)
pbe elarne d risk mitigation mitigation
C0040 C0050 C0060 C0070 C0080 C0090
Western United States of America R0780
Total Windstorm Other Regions before diversifica-
. R0790
tions
Total Windstorm all Regions before diversification R0800
Diversification effect between regions R0810
Total Windstorm after diversification R0820
. . . . . . Catastrophe Risk
Natural Catastrophe risk — Windstorm Estimated .RISk Mitiga- | Estimated Reinstate- Charge after risk miti-
tion ment Premiums .
gation
C0100 C0110 C0120

Caribbean and Central America R0720

Eastern South America R0730 >< ><

Northern, southern and western South America R0740

North-east United States of America R0750

South-east United States of America R0760

Mid-west United States of America R0770

Western United States of America R0780

Total Windstorm Other Regions before diversifications R0790

Total Windstorm all Regions before diversification R0800

Diversification effect between regions R0810

Total Windstorm after diversification R0820
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Efs:;:n ation Specified Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake OF the 8ross | pxposure pecitie Charge Factor before Charge before risk | Risk Mitiga- (cont.)
premiums to Gross Loss isk miticati PP .
be earned risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180
Republic of Austria R0830
Kingdom of Belgium R0840
Republic of Bulgaria R0850
Republic of Croatia R0860
Republic of Cyprus R0870
Czech Republic R0880
Swiss Confederation; Principality of Lichtenstein R0890
French Republic [except Guadeloupe, Martinique, the Col-
lectivity of Saint Martin and Réunion]; Principality of | R0900
Monaco; Principality of Andorra
Federal Republic of Germany R0910
Hellenic Republic R0920
Republic of Hungary R0930
Italian Republic; Republic of San Marino; Vatican City R0940
State
Republic of Malta R0950
Portuguese Republic R0960
Romania R0970
Slovak Republic R0980
Republic of Slovenia R0990
Guadeloupe R1000
Martinique R1010
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(cont.)

Efstilmation . Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake of the gross Exposure Specified Charge Factor before Charge before risk | Risk Mitiga-
pll;eemel;‘lﬁz dt 0 Gross Loss risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180
Collectivity of Saint Martin R1020
Total Earthquake EEA Regions before diversification | R1030
Northern Europe R1040
Western Europe R1050
Eastern Europe R1060
Southern Europe R1070
Central and Western Asia R1080
Eastern Asia R1090
South and South-Eastern Asia R1100
Oceania R1110
Northern Africa R1120
Southern Africa R1130
Northern America excluding the United States of America | R1140
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Natural Catastrophe risk — Earthquake

Estimated Reinstatement

Catastrophe Risk Charge

Premiums after risk mitigation
C0190 C0200

Republic of Austria R0830
Kingdom of Belgium R0840
Republic of Bulgaria R0850
Republic of Croatia R0860
Republic of Cyprus R0870
Czech Republic R0880
Swiss Confederation; Principality of Lichtenstein R0890
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion]; Principality of R0900
Monaco; Principality of Andorra

Federal Republic of Germany R0910
Hellenic Republic R0920
Republic of Hungary R0930
Italian Republic; Republic of San Marino; Vatican City State R0940
Republic of Malta R0950
Portuguese Republic R0960
Romania R0970
Slovak Republic R0980
Republic of Slovenia R0990
Guadeloupe R1000
Martinique R1010
Collectivity of Saint Martin R1020
Total Earthquake EEA Regions before diversification R1030
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Natural Catastrophe risk — Earthquake Estimat;(:eflifii;llf::tement Ca;?tsg(;li):i: Iﬁiitsil;iih:;ge
C0190 C0200

Northern Europe R1040

Western Europe R1050

Eastern Europe R1060

Southern Europe R1070 >< ><
Central and Western Asia R1080

Eastern Asia R1090

South and South-Eastern Asia R1100

Oceania R1110

Northern Africa R1120

Southern Africa R1130

Northern America excluding the United States of America R1140 ><

(:Efs:;::: at;(;rsls Specified Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake remiulgn sto | EXposure Glg)ssl Il.oss Charge Factor before Charge before risk | Risk Mitiga- (cont.)
pbe earned risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180
Caribbean and Central America R1150
Eastern South America R1160
Northern, southern and western South America R1170
North-east United States of America R1180
South-east United States of America R1190
Mid-west United States of America R1200
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Estimation

(cont.)

of the eross Specified Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake rem'ugm sto | EXposure GIE)SS Loss Charge Factor before Charge before risk | Risk Mitiga-
pbe elarne d risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180
Western United States of America R1210
Total Earthquake Other Regions before diversifica-
. R1220

tions

Total Earthquake all Regions before diversification R1230

Diversification effect between regions R1240

Total Earthquake after diversification R1250

Natural Catastrophe risk — Earthquake EStimat;ileﬁT;t:temem Ca;?tsgorli):lke Il;iitsil;ig:ge
C0190 C0200
Caribbean and Central America R1150
Eastern South America R1160
Northern, southern and western South America R1170
North-east United States of America R1180
South-east United States of America R1190
Mid-west United States of America R1200
Western United States of America R1210 ><
Total Earthquake Other Regions before diversifications R1220
Total Earthquake all Regions before diversification R1230
Diversification effect between regions R1240
Total Earthquake after diversification R1250
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Efsti:n ation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Flood of the gross Exposure Specified Charge Factor before Scenario A Charge before risk |(cont.)
pll‘,eemel;lgz dt 0 Gross Loss risk mitigation orB mitigation
C0210 C0220 C0230 C0240 C0250 C0260

Republic of Austria R1260

Kingdom of Belgium R1270

Republic of Bulgaria R1280

Czech Republic R1290

Swiss Confederation; Principality of Lichtenstein R1300

French Republic [except Guadeloupe, Martinique, the Col-

lectivity of Saint Martin and Réunion]; Principality of | R1310

Monaco; Principality of Andorra

Federal Republic of Germany R1320

Republic of Hungary R1330

ISttaaliin Republic; Republic of San Marino; Vatican City R1340

Republic of Poland R1350

Romania R1360

Slovak Republic R1370

Republic of Slovenia R1380

United Kingdom of Great Britain and Northern Ireland R1390

Total Flood EEA Regions before diversification R1400

Northern Europe R1410

Western Europe R1420

Eastern Europe R1430

Southern Europe R1440
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(cont.)

Efstilmation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Flood of the gross Exposure Specified Charge Factor before Scenario A Charge before risk
pll;eemel;‘lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0210 C0220 C0230 C0240 C0250 C0260

Central and Western Asia R1450
Eastern Asia R1460
South and South-Eastern Asia R1470
Oceania R1480
Northern Africa R1490
Southern Africa R1500
Northern America excluding the United States of America | R1510
Caribbean and Central America R1520
Eastern South America R1530
Northern, southern and western South America R1540
North-east United States of America R1550
South-east United States of America R1560
Mid-west United States of America R1570
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Natural Catastrophe risk — Flood

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0270 C0280 C0290

Republic of Austria R1260
Kingdom of Belgium R1270
Republic of Bulgaria R1280
Czech Republic R1290
Swiss Confederation; Principality of Lichtenstein R1300
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion]; R1310
Principality of Monaco; Principality of Andorra

Federal Republic of Germany R1320
Republic of Hungary R1330
Italian Republic; Republic of San Marino; Vatican City State R1340
Republic of Poland R1350
Romania R1360
Slovak Republic R1370
Republic of Slovenia R1380
United Kingdom of Great Britain and Northern Ireland R1390
Total Flood EEA Regions before diversification R1400
Northern Europe R1410
Western Europe R1420
Eastern Europe R1430
Southern Europe R1440
Central and Western Asia R1450
Eastern Asia R1460
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Natural Catastrophe risk — Flood Estimatedtil;ilsk Mitiga- Es:ilrzziegrg;iiﬁf;aste- Chg:gt:s;;t(g‘hreisili(iti-
gation
C0270 C0280 C0290

South and South-Eastern Asia R1470

Oceania R1480

Northern Africa R1490

Southern Africa R1500

Northern America excluding the United States of America R1510

Caribbean and Central America R1520

Eastern South America R1530

Northern, southern and western South America R1540

North-east United States of America R1550

South-east United States of America R1560

Mid-west United States of America R1570 ><

Natural Catastrophe risk — Flood isziglg;zgs Exposure Specified Cl:itga: t;:cptl(;: II){elil;re Scenario A Cclfaf:gszrl())g;:)i:{:?:(k (cont.)
p{;i“::;‘:: dt ° Gross Loss risk mitigation orB mitigation
C0210 C0220 C0230 C0240 C0250 C0260

Western United States of America R1580

Total Flood Other Regions before diversifications R1590

Total Flood all Regions before diversification R1600

Diversification effect between regions R1610

Total Flood after diversification R1620
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Natural Catastrophe risk — Flood

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums -
gation
C0270 C0280 C0290
Western United States of America R1580
Total Flood Other Regions before diversifications R1590
Total Flood all Regions before diversification R1600
Diversification effect between regions R1610
Total Flood after diversification R1620
EfsglmatiOISIS Specified Catastrophe Risk Scenario A Catastrophe Risk
Natural Catastrophe risk — Hail or mie §n ° ‘ Exposure Grpec Le Charge Factor before ce . Bo Charge before risk |(cont.)
pbee e;rn: do 0ss Loss risk mitigation ° mitigation
C0300 C0310 0320 C0330 C0340 C0350
Republic of Austria R1630
Kingdom of Belgium R1640
Swiss Confederation; Principality of Lichtenstein R1650
French Republic [except Guadeloupe, Martinique, the Col-
lectivity of Saint Martin and Réunion]; Principality of | R1660
Monaco; Principality of Andorra
Federal Republic of Germany R1670
Italian Republic; Republic of San Marino; Vatican City R1680
State
Grand Duchy of Luxemburg R1690
Kingdom of the Netherlands R1700
Kingdom of Spain R1710
Total Hail EEA Regions before diversification R1720
Northern Europe R1730
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(cont.)

Efstilmation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Hail of the gross | g ocure | Specified |y e Factor before | SCEPAMO A | cpo e before risk
pll;eemel;‘lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0300 C0310 C0320 C0330 C0340 C0350
Western Europe R1740
Eastern Europe R1750
Southern Europe R1760
Central and Western Asia R1770
Eastern Asia R1780
South and South-Eastern Asia R1790
Oceania R1800
Northern Africa R1810
Southern Africa R1820
Northern America excluding the United States of America | R1830
Caribbean and Central America R1840
Eastern South America R1850
Northern, southern and western South America R1860
North-east United States of America R1870
South-east United States of America R1880
Mid-west United States of America R1890
Western United States of America R1900
Total Hail Other Regions before diversifications R1910
Total Hail all Regions before diversification R1920
Diversification effect between regions R1930
Total Hail after diversification R1940
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Natural Catastrophe risk — Hail

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0360 C0370 C0380

Republic of Austria R1630
Kingdom of Belgium R1640
Swiss Confederation; Principality of Lichtenstein R1650
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion]; R1660
Principality of Monaco; Principality of Andorra

Federal Republic of Germany R1670
Italian Republic; Republic of San Marino; Vatican City State R1680
Grand Duchy of Luxemburg R1690
Kingdom of the Netherlands R1700
Kingdom of Spain R1710
Total Hail EEA Regions before diversification R1720
Northern Europe R1730
Western Europe R1740
Eastern Europe R1750
Southern Europe R1760
Central and Western Asia R1770
Eastern Asia R1780
South and South-Eastern Asia R1790
Oceania R1800
Northern Africa R1810
Southern Africa R1820
Northern America excluding the United States of America R1830
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Natural Catastrophe risk — Hail Estimatedtil;ifk Mitiga- Esilzziegrgfliiﬁf;aste' Chg:gt:s;;t(zg‘hreisili(iti-
gation
C0360 C0370 C0380
Caribbean and Central America R1840
Eastern South America R1850
Northern, southern and western South America R1860
North-east United States of America R1870
South-east United States of America R1880
Mid-west United States of America R1890 ><
Western United States of America R1900
Total Hail Other Regions before diversifications R1910
Total Hail all Regions before diversification R1920
Diversification effect between regions R1930
Total Hail after diversification R1940 ><
Estimation . Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk -Subsidence of th.e 8r0SS Exposure Specified Charge Factor before Charge before risk | Risk Mitiga-
p{)eem;;nlzz dt ° Gross Loss risk mitigation mitigation tion
C0390 C0400 C0410 C0420 C0430 C0440
Total Subsidence before diversification R1950
Diversification effect between zones R1960
Total Subsidence after diversification R1970
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Natural Catastrophe risk -Subsidence

Estimated Reinstatement

Catastrophe Risk Charge

Premiums after risk mitigation
C0450 C0460
Total Subsidence before diversification R1950
Diversification effect between zones R1960 ><
Total Subsidence after diversification R1970
Est(:}ntei:;on Catastrophe Risk Estimated Risk Estimated Rein- Catastrophe Risk
Catastrophe risk — Non-proportional property reinsurance remiums to Charge before risk Mitioation statement Charge after risk
pbe earned mitigation 8 Premiums mitigation
C0470 C0480 C0490 C0500 C0510
Non-proportional property reinsurance R2000
Number of
l\iﬁgl‘?:r (())lficve- (:,lt;?lclliensli ¢ Catastrophe Risk Charge | Estimated ﬁitifsl::fg Catastrophe Risk Charge
Man made catastrophe risk — Motor Vehicle Liability ices poucy. | poricy Motor Vehicle Liability | Risk Mitiga- Motor Vehicle Liability
limit above below or - Lo, . ment . S
before risk mitigation tion . after risk mitigation
24M€ equal to Premiums
24M¢€
C0520 C0530 C0540 C0550 C0560 C0570
Motor Vehicle Liability R2100
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Catastrophe . . Catastrophe
Risk Charge Ca(tjftmplslﬁ Risk ChC atast;l(:phe RISI.( Risk Charge Esti d Estimated
. . . Share marine Large >rare. JAT8E SATe MAtMe | 1o rine Tanker stmated | p einstate-
Man made catastrophe risk — Marine Tanker Collision . marine liability in | oil pollution liability - Risk Miti- (cont.)
hull in tanker t - Collision . ment
. tanker t before in tanker t before . gation .
before risk . s . L before risk Premiums
. risk mitigation risk mitigation .
mitigation mitigation
C0580 C0590 C0600 C0610 C0620 C0630
Marine Tanker Collision R2200
Catastrophe Risk Charge
Man made catastrophe risk — Marine Tanker Collision Marine Tanker Collision Name vessel
after risk mitigation
C0640 C0650
Marine Tanker Collision R2200
Catastrophe Catastrophe
Catastrophe C?tastrophe Catastrophe Risk Charge | Risk Charge Li- Catastrophe
. Risk Charge Risk Charge . e Risk Charge
Risk Charge Removal of | Loss of produc- | C2PPiN8 of the | ability insur- Marine Plat-
Man made catastrophe risk — Marine Platform Explosion Property K >S 00 P well or making | ance and rein- form Exolosi (cont.)
damage before wreckage uon Income | o well secure | surance obliga- | (OL™ -XProsion
8 before risk before risk 8 before risk
. e efore ris efore ris - . efore ris
risk mitigation . . before risk tions before .
mitigation mitigation T . s mitigation
mitigation risk mitigation
C0660 C0670 C0680 C0690 C0700 C0710
Marine Platform Explosion R2300
Estimated Risk Estimated Rein- Catastrophe Risk Charge
Man made catastrophe risk — Marine Platform Explosion Mitioati statement Marine Platform Explosion Name platform
itigation . . LR
Premiums after risk mitigation
C0720 C0730 C0740 C0750
Marine Platform Explosion R2300
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Catastrophe Risk Estimated Total Risk Catastrophe Risk
Man made catastrophe risk — Marine Charge Marine before Miticati Charge Marine after
: L itigation - e
risk mitigation risk mitigation
C0760 C0770 C0780
Total before diversification R2400
Diversification between type of event R2410
Total after diversification R2420
Catastrophe risk | Catastrophe risk | Catastrophe Risk . Estimated | Catastrophe Risk
Ch Aviati Ch Aviati Ch Aviati Estimated Rei Ch Aviati
Man made catastrophe risk — Aviation arge Aviation jarge Aviation arge AVIAION | pick Miti- emnstate- arge Aviation
hull before risk liability before | before risk miti- . ment after risk mitiga-
R . AN . gation . .
mitigation risk mitigation gation Premiums tion
C0790 C0800 C0810 C0820 C0830 C0840
Gross Catastrophe Risk Charge Aviation R2500
Estimated Estimated
Man made catastrophe risk — Fire Catastrophe Risk Charge Risk Mitiga- Reinstate- Catastrophe Risk Charge
Fire before risk mitigation tion ment Fire after risk mitigation
Premiums
C0850 C0860 C0870 C0880
Fire R2600
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E:::iii Lffﬁistt k- Number of Catastrophe Risk Estimated llise?;g::tei Catastrophe Risk
Man made catastrophe risk — Liability g)llo in limity claims Charge Liability Risk Miti- ment Charge Liability after
wing . before risk mitigation gation . risk mitigation
12 months | provided Premiums
C0890 C0900 C0910 C0920 C0930 C0940 C0950
Professional malpractice liability R2700
Employers liability R2710
Directors and officers liability R2720
Other liability R2730
Non-proportional reinsurance R2740
Total R2750
Catastrophe Risk . . Catastrophe Risk
Man made catastrophe risk — Liability Charge Liability before Estlm;[tii;i ;(i)(t;l Risk Charge Liability after
risk mitigation 8 risk mitigation
C0960 C0970 C0980
Total before diversification R2800
Diversification between type of cover R2810
Total after diversification R2820
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Exposure (in- Proportion | Catastrophe Risk Charge Estimated Estimated | Catastrophe Risk Charge
Man made catastrophe risk — Credit & Suretyship — Large dgri dual or of damage Credit & Surety before Risk Mitioa. | ReinState- Credit & Surety after
Credit Default roup) caused by | risk mitigation — Large tion 8 ment risk mitigation — Large
group scenario Credit Default Premiums Credit Default
C0990 C1000 C1010 C1020 C1030 C1040
Largest exposure 1 R2900
Largest exposure 2 R2910
Total R2920
Earned Catastrophe Risk Catastrophe Risk
remium Charge Credit & Estimated Risk Estimated Rein- Charge Credit &
Man made catastrophe risk — Credit & Suretyship — Recession Risk foll)lowin 12 Suretyship before Mitieation statement Suretyship after risk
mon tl%s risk mitigation — 8 Premiums mitigation — Reces-
Recession Risk sion Risk
C1050 C1060 C1070 C1080 C1090
Total R3000
Catastrophe Risk Catastrophe Risk
. . . Charge Credit & Sure- | Estimated Total Risk | Charge Credit & Sure-
Man made catastrophe risk — Credit & Suretyship tyship before risk miti- Mitigation tyship after risk miti-
gation gation
C1100 C1110 C1120
Total before diversification R3100
Diversification between type of event R3110
Total after diversification R3120
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) ) Es:illzle;tiglssof Catastrophc_: Risk Charge Estima{ed Catastroph; Risk Charge

Other non-life catastrophe risk X Other non-life catastrophe Total Risk Other non-life catastrophe

pf:lel;n;: dfo risk before risk mitigation Mitigation risk after risk mitigation

C1130 C1140 C1150 C1160

MAT other than Marine and Aviation R3200
Non-proportional MAT reinsurance other than Marine and Aviation R3210
Miscellaneous financial loss R3220
Non-proportional Casualty reinsurance other than General liability R3230
Non-proportional Credit & Surety reinsurance R3240
Total before diversification R3250
Diversification between groups of obligations R3260
Total after diversification R3270

Accidental death

Permanent disability

Disability 10 years

Total value of

Total value of

Total value of

(cont.)

Health Catastrophe risk — Mass accident # Policy- benefits # Policyholders benefits # Policyholders benefits
holders

payable payable payable

C1170 C1180 C1190 C1200 C1210 C1220
Republic of Austria R3300
Kingdom of Belgium R3310
Republic of Bulgaria R3320
Republic of Croatia R3330
Republic of Cyprus R3340
Czech Republic R3350
Kingdom of Denmark R3360
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Accidental death

Permanent disability

Disability 10 years

# Policy- Total value of

Total value of

Total value of

(cont.)

Health Catastrophe risk — Mass accident holders benefits # Policyholders benefits # Policyholders benefits

payable payable payable

C1170 C1180 C1190 C1200 C1210 C1220
Republic of Estonia R3370
Republic of Finland R3380
f\rrelg(c)lrlraRepublic; Principality of Monaco; Principality of R3390
Hellenic Republic R3400
Federal Republic of Germany R3410
Republic of Hungary R3420
Republic of Iceland R3430
Ireland R3440
ISttaalign Republic; Republic of San Marino; Vatican City R3450
Republic of Latvia R3460
Republic of Lithuania R3470
Grand Duchy of Luxemburg R3480
Republic of Malta R3490
Kingdom of the Netherlands R3500
Kingdom of Norway R3510
Republic of Poland R3520
Portuguese Republic R3530
Romania R3540
Slovak Republic R3550
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Accidental death

Permanent disability

Disability 10 years

# Policy- Total value of

Total value of

Total value of

(cont.)

(cont.)

Health Catastrophe risk — Mass accident holders benefits # Policyholders benefits # Policyholders benefits
payable payable payable
C1170 C1180 C1190 C1200 C1210 C1220
Republic of Slovenia R3560
Kingdom of Spain R3570
Kingdom of Sweden R3580
Swiss Confederation R3590
United Kingdom of Great Britain and Northern Ireland R3600
"ljotal Mass accident all countries before diversifica- R3610
tion
Diversification effect between countries R3620 >< ><
Total Mass accident all countries after diversification | R3630
Disability 12 months Medical treatment
Catastrophe Risk Esti d Risk
# Policy- Total value of # Policy- Total value of | Charge before risk stimated Ris
Health Catastrophe risk — Mass accident olucy benefits oucy benefits mitigation Mitigation
holders holders 8
payable payable
C1230 C1240 C1250 C1260 C1270 C1280
Republic of Austria R3300
Kingdom of Belgium R3310
Republic of Bulgaria R3320
Republic of Croatia R3330
Republic of Cyprus R3340
Czech Republic R3350
Kingdom of Denmark R3360
Republic of Estonia R3370
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Disability 12 months

Medical treatment

Catastrophe Risk

Estimated Risk

(cont.)

Health Catastrophe risk — Mass accident ﬁﬁ}ie?s’- To%lllr:i!il:: of ig{’dli?su TOtliI:,:lﬁ‘i: of Charli‘i:t:geaft(i)(r)fn risk Mitigation
payable payable
C1230 C1240 C1250 C1260 C1270 C1280
Republic of Finland R3380
iﬁgg}rlraRepublic; Principality of Monaco; Principality of R3390
Hellenic Republic R3400
Federal Republic of Germany R3410
Republic of Hungary R3420
Republic of Iceland R3430
Ireland R3440
Isttaalizn Republic; Republic of San Marino; Vatican City R3450
Republic of Latvia R3460
Republic of Lithuania R3470
Grand Duchy of Luxemburg R3480
Republic of Malta R3490
Kingdom of the Netherlands R3500
Kingdom of Norway R3510
Republic of Poland R3520
Portuguese Republic R3530
Romania R3540
Slovak Republic R3550
Republic of Slovenia R3560
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Disability 12 months

Medical treatment

Catastrophe Risk Estimated Risk
# Policy- Total value of # Policy- Total value of | Charge before risk Miticati
Health Catastrophe risk — Mass accident 4 benefits 4 benefits mitigation gation  oon¢)
holders holders
payable payable
C1230 C1240 C1250 C1260 C1270 C1280
Kingdom of Spain R3570
Kingdom of Sweden R3580
Swiss Confederation R3590
United Kingdom of Great Britain and Northern Ireland R3600

Total Mass accident all countries before diversifica-
tion R3610

Diversification effect between countries R3620

Total Mass accident all countries after diversification | R3630

Health Catastrophe risk — Mass accident Estimat;ileléleii;nlflt:tement Ca;?tsg(;li):ll: rl;iitsil;actilzxge
C1290 C1300
Republic of Austria R3300
Kingdom of Belgium R3310
Republic of Bulgaria R3320
Republic of Croatia R3330
Republic of Cyprus R3340
Czech Republic R3350
Kingdom of Denmark R3360
Republic of Estonia R3370
Republic of Finland R3380
French Republic; Principality of Monaco; Principality of Andorra R3390
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Health Catastrophe risk — Mass accident

Estimated Reinstatement

Catastrophe Risk Charge

Premiums after risk mitigation
C1290 C1300
Hellenic Republic R3400
Federal Republic of Germany R3410
Republic of Hungary R3420
Republic of Iceland R3430
Ireland R3440
Italian Republic; Republic of San Marino; Vatican City State R3450
Republic of Latvia R3460
Republic of Lithuania R3470
Grand Duchy of Luxemburg R3480
Republic of Malta R3490
Kingdom of the Netherlands R3500
Kingdom of Norway R3510
Republic of Poland R3520
Portuguese Republic R3530
Romania R3540
Slovak Republic R3550
Republic of Slovenia R3560
Kingdom of Spain R3570
Kingdom of Sweden R3580
Swiss Confederation R3590
United Kingdom of Great Britain and Northern Ireland R3600
Total Mass accident all countries before diversification R3610
Diversification effect between countries R3620
Total Mass accident all countries after diversification R3630
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(cont.)

Largest Accidental Permanent Disability 10 Disability 12 Medical treat-
known acci- death disability years months ment
Health Catastrophe risk — Concentration accident c((l)(;t;z :l;il;_ Average sum Average sum Average sam Average sum Average sam
tion insured insured insured insured insured
C1310 C1320 C1330 C1340 C1350 C1360
Republic of Austria R3700
Kingdom of Belgium R3710
Republic of Bulgaria R3720
Republic of Croatia R3730
Republic of Cyprus R3740
Czech Republic R3750
Kingdom of Denmark R3760
Republic of Estonia R3770
Republic of Finland R3780
French Republic R3790
Hellenic Republic R3800
Federal Republic of Germany R3810
Republic of Hungary R3820
Republic of Iceland R3830
Ireland R3840
Italian Republic R3850
Republic of Latvia R3860
Republic of Lithuania R3870
Grand Duchy of Luxemburg R3880
Republic of Malta R3890
Kingdom of the Netherlands R3900
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Largest Accidental Permanent Disability 10 Disability 12 Medical treat-
known acci- disability years months ment
Health Catastrophe risk — Concentration accident dent risk
conc.entra- Av.erage sum Av.erage sum AvFrage sum Av.erage sum AvFrage sum (cont.)
tion insured insured insured insured insured
C1310 C1320 C1330 C1340 C1350 C1360
Kingdom of Norway R3910
Republic of Poland R3920
Portuguese Republic R3930
Romania R3940
Slovak Republic R3950
Republic of Slovenia R3960
Kingdom of Spain R3970
Kingdom of Sweden R3980
Swiss Confederation R3990
United Kingdom of Great Britain and Northern Ireland R4000
. Estimated Estimated .
Health Catastrophe risk — Concentration accident C;t:fs;::;r)il;i ﬁ?ggcag‘:fe Risktilz)/IIiItiga- Re::::ltﬁte' Ca;?tset:or;i):i: rl;iltsi];iih;:ge
Premiums
C1370 C1380 C1390 C1400
Republic of Austria R3700
Kingdom of Belgium R3710
Republic of Bulgaria R3720
Republic of Croatia R3730
Republic of Cyprus R3740
Czech Republic R3750
Kingdom of Denmark R3760
Republic of Estonia R3770
Republic of Finland R3780
French Republic R3790
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. Estimated | Lotimated .
Health Catastrophe risk — Concentration accident Catastrophe Risk Charge | pick Mitiga- | Reinstate | Catastrople Risk Charge
g tion ; 8
Premiums
C1370 C1380 C1390 C1400
Hellenic Republic R3800
Federal Republic of Germany R3810
Republic of Hungary R3820
Republic of Iceland R3830
Ireland R3840
Italian Republic R3850
Republic of Latvia R3860
Republic of Lithuania R3870
Grand Duchy of Luxemburg R3880
Republic of Malta R3890
Kingdom of the Netherlands R3900
Kingdom of Norway R3910
Republic of Poland R3920
Portuguese Republic R3930
Romania R3940
Slovak Republic R3950
Republic of Slovenia R3960
Kingdom of Spain R3970
Kingdom of Sweden R3980
Swiss Confederation R3990
United Kingdom of Great Britain and Northern Ireland R4000
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Largest Accidental Permanent Disability 10 Disability 12 Medical treat-
known acci- death disability years months ment
Health Catastrophe risk — Concentration accident dent risk
concentra- Average sum Average sum Average sum Average sum Average sum (cont.)
tion insured insured insured insured insured :
C1310 C1320 C1330 C1340 C1350 C1360
Other countries to be considered in the Concentra-
tion accident
C1410
Country 1 R4010
Estimated Estimated
Health Catastrophe risk — Concentration accident Catastrophe Risk Charge Risk Mitiga- Reinstate- Catastrophe Risk Charge
before risk mitigation tion ment after risk mitigation
Premiums
C1370 C1380 C1390 C1400
Other countries to be considered in the Concentration accident
1410 e -
Country 1 R4010
Largest Accidental Permanent Disability 10 Disability 12 Medical treat-
known acci- death disability years months ment
Health Catastrophe risk — Concentration accident dent risk
concentra- Average sum Average sum Average sum Average sum Average sum (cont.)
tion insured insured insured insured insured :
C1310 C1320 C1330 C1340 C1350 C1360
Total Concentration accident all countries before di-
. . R4020
versification
Diversification effect between countries R4030 >< ><
Total Concentration accident all countries after diver- R4040

sification
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Estimated Estimated
Health Catastrophe risk — Concentration accident Catastrophe Risk Charge Risk Mitiga- Reinstate- Catastrophe Risk Charge
before risk mitigation tion ment after risk mitigation
Premiums
C1370 C1380 C1390 C1400
Total Concentration accident all countries before diversification R4020
Diversification effect between countries R4030
Total Concentration accident all countries after diversification R4040
Income protection Medical expense
. . Ratio of s
Health Catastrophe risk — Pandemic Number of Total pandemic Number of Unit claim cost | insured persons Unit claim cost
insured . T e .. | medical practi- |(cont.)
exposure insured persons | hospitalisation | using hospitali- .
people . tioner
sation
C1420 C1430 C1440 C1450 C1460 C1470
Republic of Austria R4100
Kingdom of Belgium R4110
Republic of Bulgaria R4120
Republic of Croatia R4130
Republic of Cyprus R4140
Czech Republic R4150
Kingdom of Denmark R4160
Republic of Estonia R4170
Republic of Finland R4180
French Republic R4190
Hellenic Republic R4200
Federal Republic of Germany R4210
Republic of Hungary R4220
Republic of Iceland R4230
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Income protection

Medical expense

(cont.)

Health Catastrophe risk — Pandemic Nymber of Total pandemic Number of Unit claim cost insulr{:(tlig;ions Unit.daim cost
msuric: exposure insured persons | hospitalisation | using hpspitali- medgzille):actl-
peop sation
C1420 C1430 C1440 C1450 C1460 C1470

Ireland R4240
Italian Republic R4250
Republic of Latvia R4260
Republic of Lithuania R4270
Grand Duchy of Luxemburg R4280
Republic of Malta R4290
Kingdom of the Netherlands R4300
Kingdom of Norway R4310
Republic of Poland R4320
Portuguese Republic R4330
Romania R4340
Slovak Republic R4350
Republic of Slovenia R4360
Kingdom of Spain R4370
Kingdom of Sweden R4380
Swiss Confederation R4390
United Kingdom of Great Britain and Northern Ireland R4400
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Medical expense

. . Estimated .
Health Catastrophe risk — Pandemic R;g‘;;f siﬂi?;ged Ulflit claim cost no ;ﬁgnzf:;}f:;i‘i CCl:l;:gs;r.l‘:g}(l-)er} :f:(k RE:lt(lfll\:i?:?gda- Rej:::lzite- galllt:rsgfcr{?}?:rl:il:l]:
medigal practi- orlnaclallzedlcal formal medical mitigation tion Premiums mitigation
tioner care
C1480 C1490 C1500 C1510 C1520 C1530 C1540
Republic of Austria R4100
Kingdom of Belgium R4110
Republic of Bulgaria R4120
Republic of Croatia R4130
Republic of Cyprus R4140
Czech Republic R4150
Kingdom of Denmark R4160
Republic of Estonia R4170
Republic of Finland R4180
French Republic R4190
Hellenic Republic R4200
Federal Republic of Germany R4210
Republic of Hungary R4220
Republic of Iceland R4230
Ireland R4240
Italian Republic R4250
Republic of Latvia R4260
Republic of Lithuania R4270
Grand Duchy of Luxemburg R4280
Republic of Malta R4290
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Medical expense

. . Estimated .
Health Catastrophe risk — Pandemic R;g‘;;f siﬂi?;ged Ulflit claim cost no ;ﬁgnzf:;ﬂ;i‘i CCl:l;:gs;r.l‘:E}(l-)er} :f:(k RE:lt(lfll\:i?:?gda- Rej:::lzite- galllt:zsgfz;%?:rl:il:l]:
medigal practi- orlnaclalliedlcal formal medical mitigation tion Premiums mitigation
tioner care
C1480 C1490 C1500 C1510 C1520 C1530 C1540
Kingdom of the Netherlands R4300
Kingdom of Norway R4310
Republic of Poland R4320
Portuguese Republic R4330
Romania R4340
Slovak Republic R4350
Republic of Slovenia R4360
Kingdom of Spain R4370
Kingdom of Sweden R4380
Swiss Confederation R4390
United Kingdom of Great Britain and R4400

Northern Ireland
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Income protection Medical expense
Ratio of o
. . Nymber of Total pandemic Number of Unit claim cost | insured persons Umt.dalm cost
Health Catastrophe risk — Pandemic insured . g . . 1.0 | medical practi- |(cont.)
exposure insured persons | hospitalisation | using hospitali- -
people xation tioner
C1420 C1430 C1440 C1450 C1460 C1470
Other countries to be considered in the Pandemic
C1550
Country 1 R4410
Total Pandemic all countries ‘ R4420 ‘ ><|><I><I><
Medical expense
Ratio of Ratio of Esti d
insured | Unit claim | insured Catastrophe Risk Estimated Ritiﬂl;?;fe_ Catastrophe Risk
persons cost no persons Charge before risk Risk Miti- ¢ Charge after risk
Health Catastrophe risk — Pandemic using formal using no mitigation gation men mitigation
medical medical formal Premiums
practi- care medical
tioner care
C1480 C1490 C1500 C1510 C1520 C1530 C1540
Other countries to be considered in the Pandemic
C1550
Country 1 R4410

Total Pandemic all countries

’ R4420 |><|><I><
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SR.27.01.01
Solvency Capital Requirement — Non-life and Health catastrophe risk
Article 112 Z0010

Ring Fenced Fund/Matching adjustment portfolio or remaining part ~ Z0020
Fund/Portfolio number ~ Z0030

Non-life and Health catastrophe risk — Summary

SCR before risk miti-
gation

Total risk mitigation

SCR after risk mitiga-
tion

C0010

C0020

C0030

Non-life catastrophe risk — Summary

Natural catastrophe risk R0010
Windstorm R0020
Earthquake R0030
Flood R0040
Hail R0050
Subsidence R0060
Diversification between perils R0070
Catastrophe risk non-proportional property reinsurance R0080
Man-made catastrophe risk R0090
Motor vehicle liability R0100
Marine RO110
Aviation R0120
Fire R0O130
Liability R0140
Credit & Suretyship R0150
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Non-life and Health catastrophe risk — Summary SCR beg;rt?ol;?k miti- | Total risk mitigation SCR afte:i(r)ilfk mitiga-
C0010 C0020 C0030

Diversification between perils R0160
Other non-life catastrophe risk R0170
Diversification between perils R0180
Total Non-life catastrophe risk before diversification R0O190
Diversification between sub-modules R0200
Total Non-life catastrophe risk after diversification R0210
Health catastrophe risk — Summary

Health catastrophe risk R0300
Mass accident R0310
Accident concentration R0320
Pandemic R0330
Diversification between sub-modules R0340
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Efsti:n ation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Windstorm of the gross Exposure Specified Charge Factor before Scenario A Charge before risk |(cont.)
pll"eemel;lgz dt 0 Gross Loss risk mitigation orB mitigation
C0040 C0050 C0060 C0070 C0080 C0090

Republic of Austria R0400

Kingdom of Belgium R0410

Czech Republic R0420

Swiss Confederation; Principality of Lichtenstein R0430

Kingdom of Denmark R0440

French Republic [except Guadeloupe, Martinique, the Col-

lectivity of Saint Martin and Réunion]; Principality of | R0450

Monaco; Principality of Andorra

Federal Republic of Germany R0460

Republic of Iceland R0470

Ireland R0480

Grand Duchy of Luxemburg R0490

Kingdom of the Netherlands R0500

Kingdom of Norway R0510

Republic of Poland R0520

Kingdom of Spain R0530

Kingdom of Sweden R0540

United Kingdom of Great Britain and Northern Ireland R0550

Guadeloupe R0560

Martinique R0570

Collectivity of Saint Martin R0580
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(cont.)

Efstilmation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Windstorm of the gross Exposure Specified Charge Factor before Scenario A Charge before risk
pll;eemel;‘lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0040 C0050 C0060 C0070 C0080 C0090

Réunion R0590
Total Windstorm EEA Regions before diversification | R0600
Northern Europe R0610
Western Europe R0620
Eastern Europe R0630
Southern Europe R0640
Central and Western Asia R0650
Eastern Asia R0660
South and South-Eastern Asia R0670
Oceania R0680
Northern Africa R0690
Southern Africa R0700
Northern America excluding the United States of America | R0710
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Natural Catastrophe risk — Windstorm

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0100 Co110 C0120

Republic of Austria R0400
Kingdom of Belgium R0410
Czech Republic R0420
Swiss Confederation; Principality of Lichtenstein R0430
Kingdom of Denmark R0440
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion]; R0450
Principality of Monaco; Principality of Andorra

Federal Republic of Germany R0460
Republic of Iceland R0470
Ireland R0480
Grand Duchy of Luxemburg R0490
Kingdom of the Netherlands R0500
Kingdom of Norway R0510
Republic of Poland R0520
Kingdom of Spain R0530
Kingdom of Sweden R0540
United Kingdom of Great Britain and Northern Ireland R0550
Guadeloupe R0560
Martinique R0570
Collectivity of Saint Martin R0580
Réunion R0590
Total Windstorm EEA Regions before diversification R0600
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. . .. . . Catastrophe Risk
Natural Catastrophe risk — Windstorm Estimated Risk Mitiga- | Estimated Reinstate- Charge after risk miti-
tion ment Premiums L
gation
C0100 Cco110 C0120

Northern Europe R0610

Western Europe R0620

Eastern Europe R0630

Southern Europe R0640

Central and Western Asia R0650

Eastern Asia R0660

South and South-Eastern Asia R0670

Oceania R0680

Northern Africa R0690

Southern Africa R0700

Northern America excluding the United States of America R0710 ><

Estimation . .
. . of the gross Specified Catastrophe Risk Scenario A Catastrophe R“.;k
Natural Catastrophe risk — Windstorm remivms to | EXPOSUTE | ss Charge Factor before or B Charge before risk |(cont.)
pbe earned risk mitigation mitigation
C0040 C0050 C0060 C0070 C0080 C0090

Caribbean and Central America R0720

Eastern South America R0730

Northern, southern and western South America R0740

North-east United States of America R0750

South-east United States of America R0760

Mid-west United States of America R0770
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Estimation C he Risk C he Risk
. . of the gross Specified atastrophe Ris Scenario A atastrophe Ris
Natural Catastrophe risk — Windstorm remiums to | EXPOSUTE | il s Charge Factor before or B Charge before risk |(cont.)
pbe elarne d risk mitigation mitigation
C0040 C0050 C0060 C0070 C0080 C0090
Western United States of America R0780
Total Windstorm Other Regions before diversifica-
. R0790
tions
Total Windstorm all Regions before diversification R0800
Diversification effect between regions R0810
Total Windstorm after diversification R0820
. . . . . . Catastrophe Risk
Natural Catastrophe risk — Windstorm Estimated .RISk Mitiga- | Estimated Reinstate- Charge after risk miti-
tion ment Premiums .
gation
C0100 C0110 C0120

Caribbean and Central America R0720

Eastern South America R0730 >< ><

Northern, southern and western South America R0740

North-east United States of America R0750

South-east United States of America R0760

Mid-west United States of America R0770

Western United States of America R0780

Total Windstorm Other Regions before diversifications R0790

Total Windstorm all Regions before diversification R0800

Diversification effect between regions R0810

Total Windstorm after diversification R0820
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(cont.)

Efs:i:n ation Specified Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake ot the 8 ois Exposure Gpec Le Charge Factor before | Charge before risk | Risk Mitiga-
ptl"emlums 0 ross Loss risk mitigation mitigation tion
e earned
C0130 C0140 C0150 C0160 C0170 C0180
Republic of Austria R0830
Kingdom of Belgium R0840
Republic of Bulgaria R0850
Republic of Croatia R0860
Republic of Cyprus R0870
Czech Republic R0880
Swiss Confederation; Principality of Lichtenstein R0890
French Republic [except Guadeloupe, Martinique, the Col-
lectivity of Saint Martin and Réunion]; Principality of | R0900
Monaco; Principality of Andorra
Federal Republic of Germany R0910
Hellenic Republic R0920
Republic of Hungary R0930
Italian Republic; Republic of San Marino; Vatican City R0940
State
Republic of Malta R0950
Portuguese Republic R0960
Romania R0970
Slovak Republic R0980
Republic of Slovenia R0990
Guadeloupe R1000
Martinique R1010
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(cont.)

Efsti:n ation . Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake of the gross Exposure Specified Charge Factor before | Charge before risk | Risk Mitiga-
pll;eemel;lﬁz dt 0 Gross Loss risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180
Collectivity of Saint Martin R1020
Total Earthquake EEA Regions before diversification | R1030
Northern Europe R1040
Western Europe R1050
Eastern Europe R1060
Southern Europe R1070
Central and Western Asia R1080
Eastern Asia R1090
South and South-Eastern Asia R1100
Oceania R1110
Northern Africa R1120
Southern Africa R1130
Northern America excluding the United States of America | R1140
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Natural Catastrophe risk — Earthquake

Estimated Reinstatement

Catastrophe Risk Charge

Premiums after risk mitigation
C0190 C0200

Republic of Austria R0830
Kingdom of Belgium R0840
Republic of Bulgaria R0850
Republic of Croatia R0860
Republic of Cyprus R0870
Czech Republic R0880
Swiss Confederation; Principality of Lichtenstein R0890
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion]; Principality of R0900
Monaco; Principality of Andorra

Federal Republic of Germany R0910
Hellenic Republic R0920
Republic of Hungary R0930
Italian Republic; Republic of San Marino; Vatican City State R0940
Republic of Malta R0950
Portuguese Republic R0960
Romania R0970
Slovak Republic R0980
Republic of Slovenia R0990
Guadeloupe R1000
Martinique R1010
Collectivity of Saint Martin R1020
Total Earthquake EEA Regions before diversification R1030
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Natural Catastrophe risk — Earthquake Estimat;(:eflifii;llf::tement Ca;?tsg(;li):i: Iﬁiitsil;iih:;ge
C0190 C0200

Northern Europe R1040

Western Europe R1050

Eastern Europe R1060

Southern Europe R1070 >< ><
Central and Western Asia R1080

Eastern Asia R1090

South and South-Eastern Asia R1100

Oceania R1110

Northern Africa R1120

Southern Africa R1130

Northern America excluding the United States of America R1140 ><

(:Efs:;::: at;(;rsls Specified Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake remiulgn sto | EXposure Grli)ss Loss Charge Factor before | Charge before risk | Risk Mitiga- (cont.)
pbe earned risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180
Caribbean and Central America R1150
Eastern South America R1160
Northern, southern and western South America R1170
North-east United States of America R1180
South-east United States of America R1190
Mid-west United States of America R1200
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Estimation

of the oross Specified Catastrophe Risk Catastrophe Risk Estimated
Natural Catastrophe risk — Earthquake remiugm sto | Exposure Gt!i)ss Loss Charge Factor before | Charge before risk | Risk Mitiga- ((cont.)
pbe earned risk mitigation mitigation tion
C0130 C0140 C0150 C0160 C0170 C0180

Western United States of America R1210

Total Earthquake Other Regions before diversifica-
tions R1220

Total Earthquake all Regions before diversification R1230
Diversification effect between regions R1240
Total Earthquake after diversification R1250

Natural Catastrophe risk — Earthquake

Estimated Reinstatement

Catastrophe Risk Charge

Premiums after risk mitigation
C0190 C0200
Caribbean and Central America R1150
Eastern South America R1160
Northern, southern and western South America R1170
North-east United States of America R1180
South-east United States of America R1190
Mid-west United States of America R1200

Western United States of America

RI2I0 | _———

Total Earthquake Other Regions before diversifications R1220
Total Earthquake all Regions before diversification R1230
Diversification effect between regions R1240
Total Earthquake after diversification R1250
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Efsti:n ation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Flood of the gross Exposure Specified Charge Factor before Scenario A Charge before risk |(cont.)
pll;eemel;lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0210 C0220 C0230 C0240 C0250 C0260

Republic of Austria R1260

Kingdom of Belgium R1270

Republic of Bulgaria R1280

Czech Republic R1290

Swiss Confederation; Principality of Lichtenstein R1300

French Republic [except Guadeloupe, Martinique, the Col-

lectivity of Saint Martin and Réunion]; Principality of | R1310

Monaco; Principality of Andorra

Federal Republic of Germany R1320

Republic of Hungary R1330

Isttaalign Republic; Republic of San Marino; Vatican City R1340

Republic of Poland R1350

Romania R1360

Slovak Republic R1370

Republic of Slovenia R1380

United Kingdom of Great Britain and Northern Ireland R1390

Total Flood EEA Regions before diversification R1400

Northern Europe R1410

Western Europe R1420

Eastern Europe R1430

Southern Europe R1440

Central and Western Asia R1450

crocelie

[Na ]

uorun) ueadong ay) jo [ewInof [eNIJO

6¥<[L¥E T



Estimation

(cont.)

£ th . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Flood of the gross Exposure Specified Charge Factor before Scenario A Charge before risk
pll;eemel;lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0210 C0220 C0230 C0240 C0250 C0260

Eastern Asia R1460
South and South-Eastern Asia R1470
Oceania R1480
Northern Africa R1490
Southern Africa R1500
Northern America excluding the United States of America | R1510
Caribbean and Central America R1520
Eastern South America R1530
Northern, southern and western South America R1540
North-east United States of America R1550
South-east United States of America R1560
Mid-west United States of America R1570
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Natural Catastrophe risk — Flood

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0270 C0280 C0290

Republic of Austria R1260
Kingdom of Belgium R1270
Republic of Bulgaria R1280
Czech Republic R1290
Swiss Confederation; Principality of Lichtenstein R1300
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion]; R1310
Principality of Monaco; Principality of Andorra

Federal Republic of Germany R1320
Republic of Hungary R1330
Italian Republic; Republic of San Marino; Vatican City State R1340
Republic of Poland R1350
Romania R1360
Slovak Republic R1370
Republic of Slovenia R1380
United Kingdom of Great Britain and Northern Ireland R1390
Total Flood EEA Regions before diversification R1400
Northern Europe R1410
Western Europe R1420
Eastern Europe R1430
Southern Europe R1440
Central and Western Asia R1450
Eastern Asia R1460
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Natural Catastrophe risk — Flood Estimatedtil;ilsk Mitiga- Es:ilrzziegrg;iiﬁf;aste- Chg:gt:s;;t(g‘hreisili(iti-
gation
C0270 C0280 C0290

South and South-Eastern Asia R1470

Oceania R1480

Northern Africa R1490

Southern Africa R1500

Northern America excluding the United States of America R1510

Caribbean and Central America R1520

Eastern South America R1530

Northern, southern and western South America R1540

North-east United States of America R1550

South-east United States of America R1560

Mid-west United States of America R1570 ><

Natural Catastrophe risk — Flood isziglg;zgs Exposure Specified Cl:itga: t;:cptl(;: II){elil;re Scenario A Cclfaf:gszrl())g;:)i:{:?:(k (cont.)
p{;i“::;‘:: dt ° Gross Loss risk mitigation orB mitigation
C0210 C0220 C0230 C0240 C0250 C0260

Western United States of America R1580

Total Flood Other Regions before diversifications R1590

Total Flood all Regions before diversification R1600

Diversification effect between regions R1610

Total Flood after diversification R1620
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Natural Catastrophe risk — Flood

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums -
gation
C0270 C0280 C0290
Western United States of America R1580
Total Flood Other Regions before diversifications R1590
Total Flood all Regions before diversification R1600
Diversification effect between regions R1610
Total Flood after diversification R1620
Efsglm atiorsls Specified Catastrophe Risk S 0 A Catastrophe Risk
Natural Catastrophe risk — Hail oremieug : to | [Exposure Grlz)es‘: If)ss Charge Factor before ceg:rllso Charge before risk |(cont.)
pbe earned risk mitigation mitigation
C0300 C0310 C0320 C0330 C0340 C0350
Republic of Austria R1630
Kingdom of Belgium R1640
Swiss Confederation; Principality of Lichtenstein R1650
French Republic [except Guadeloupe, Martinique, the Col-
lectivity of Saint Martin and Réunion]; Principality of | R1660
Monaco; Principality of Andorra
Federal Republic of Germany R1670
Italian Republic; Republic of San Marino; Vatican City R1680
State
Grand Duchy of Luxemburg R1690
Kingdom of the Netherlands R1700
Kingdom of Spain R1710
Total Hail EEA Regions before diversification R1720
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(cont.)

Efsti:n ation . Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Hail of the gross | g ocure | Specified |y e Factor before | SCEPAMO A | cpo e before risk
pll;eemel;lﬁz dt 0 Gross Loss risk mitigation orB mitigation
C0300 C0310 C0320 C0330 C0340 C0350
Northern Europe R1730
Western Europe R1740
Eastern Europe R1750
Southern Europe R1760
Central and Western Asia R1770
Eastern Asia R1780
South and South-Eastern Asia R1790
Oceania R1800
Northern Africa R1810
Southern Africa R1820
Northern America excluding the United States of America | R1830
Caribbean and Central America R1840
Eastern South America R1850
Northern, southern and western South America R1860
North-east United States of America R1870
South-east United States of America R1880
Mid-west United States of America R1890
Western United States of America R1900
Total Hail Other Regions before diversifications R1910
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Estimation . .
. Catastrophe Risk . Catastrophe Risk
Natural Catastrophe risk — Hail of the grois Exposure GS pec1?ed Charge Factor before ScenarI;o A Charge before risk |(cont.)
pll"eemel;lgz do ross Loss risk mitigation or mitigation
C0300 C0310 C0320 C0330 C0340 C0350
Total Hail all Regions before diversification R1920
Diversification effect between regions R1930
Total Hail after diversification R1940
. . .. . . Catastrophe Risk
Natural Catastrophe risk — Hail Estimated .RISk Mitiga- | Estimated Reinstate- Charge after risk miti-
tion ment Premiums .
gation
C0360 C0370 C0380

Republic of Austria R1630
Kingdom of Belgium R1640
Swiss Confederation; Principality of Lichtenstein R1650
French Republic [except Guadeloupe, Martinique, the Collectivity of Saint Martin and Réunion];

S R R1660
Principality of Monaco; Principality of Andorra
Federal Republic of Germany R1670
Italian Republic; Republic of San Marino; Vatican City State R1680
Grand Duchy of Luxemburg R1690
Kingdom of the Netherlands R1700
Kingdom of Spain R1710
Total Hail EEA Regions before diversification R1720
Northern Europe R1730
Western Europe R1740
Eastern Europe R1750
Southern Europe R1760
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Natural Catastrophe risk — Hail

Estimated Risk Mitiga-

Estimated Reinstate-

Catastrophe Risk
Charge after risk miti-

tion ment Premiums gation
C0360 C0370 C0380
Central and Western Asia R1770
Eastern Asia R1780
South and South-Eastern Asia R1790
Oceania R1800
Northern Africa R1810
Southern Africa R1820
Northern America excluding the United States of America R1830
Caribbean and Central America R1840
Eastern South America R1850
Northern, southern and western South America R1860
North-east United States of America R1870 ><
South-east United States of America R1880
Mid-west United States of America R1890
Western United States of America R1900
Total Hail Other Regions before diversifications R1910
Total Hail all Regions before diversification R1920
Diversification effect between regions R1930
Total Hail after diversification R1940
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Estimation . Catastrophe Risk Catastrophe Risk Estimated
. . of the gross Specified . - .
Natural Catastrophe risk -Subsidence remiums to | EXPOSUTE | oo s Charge Factor before Charge before risk | Risk Mitiga-
P risk mitigation mitigation tion
be earned
C0390 C0400 C0410 C0420 C0430 C0440
Total Subsidence before diversification R1950
Diversification effect between zones R1960
Total Subsidence after diversification R1970
Natural Catastrophe risk -Subsidence Estimated Reinstatement Catastrol?he RlSk C_harge
Premiums after risk mitigation
C0450 C0460
Total Subsidence before diversification R1950
Diversification effect between zones R1960 ><
Total Subsidence after diversification R1970
Estimation Catastrophe Risk . . Estimated Rein- Catastrophe Risk
C . . . of the . Estimated Risk .
atastrophe risk — Non-proportional property reinsurance emiums to Charge before risk Mitication statement Charge after risk
P mitigation 8 Premiums mitigation
be earned
C0470 C0480 C0490 C0500 C0510
Non-proportional property reinsurance R2000
Number of
l\i:;glll’:r (())lficve- (:i??lcllfnsﬁ ¢ Catastrophe Risk Charge | Estimated ll:isetil:sl:l;teg Catastrophe Risk Charge
Man made catastrophe risk — Motor Vehicle Liability limi poucy | polcy Motor Vehicle Liability | Risk Mitiga- Motor Vehicle Liability
imit above below or - s . ment . S
before risk mitigation tion . after risk mitigation
24M€ equal to Premiums
24M€
C0520 C0530 C0540 C0550 C0560 C0570
Motor Vehicle Liability R2100
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Catastrophe . . Catastrophe
Risk Charge Ca(tjftmplslﬁ Risk ChC atast;l(:phe RISI.( Risk Charge Esti d Estimated
. . . Share marine Large >rare. JAT8E SATe MAtMe | 1o rine Tanker stmated | p einstate-
Man made catastrophe risk — Marine Tanker Collision . marine liability in | oil pollution liability - Risk Miti- (cont.)
hull in tanker t - Collision . ment
. tanker t before in tanker t before . gation .
before risk . s . L before risk Premiums
. risk mitigation risk mitigation .
mitigation mitigation
C0580 C0590 C0600 C0610 C0620 C0630
Marine Tanker Collision R2200
Catastrophe Risk Charge
Man made catastrophe risk — Marine Tanker Collision Marine Tanker Collision Name vessel
after risk mitigation
C0640 C0650
Marine Tanker Collision R2200
Catastrophe Catastrophe
Catastrophe C?tastrophe Catastrophe Risk Charge | Risk Charge Li- Catastrophe
. Risk Charge Risk Charge . e Risk Charge
Risk Charge Removal of | Loss of produc- | C2PPiN8 of the | ability insur- Marine Plat-
Man made catastrophe risk — Marine Platform Explosion Property K >S 00 P well or making | ance and rein- form Exolosi (cont.)
damage before wreckage uon Income | o well secure | surance obliga- | (OL™ -XProsion
8 before risk before risk 8 before risk
. e efore ris efore ris - . efore ris
risk mitigation . . before risk tions before .
mitigation mitigation T . s mitigation
mitigation risk mitigation
C0660 C0670 C0680 C0690 C0700 C0710
Marine Platform Explosion R2300
Estimated Risk Estimated Rein- Catastrophe Risk Charge
Man made catastrophe risk — Marine Platform Explosion Mitioati statement Marine Platform Explosion Name platform
itigation . . LR
Premiums after risk mitigation
C0720 C0730 C0740 C0750
Marine Platform Explosion R2300
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Catastrophe Risk Estimated Total Risk Catastrophe Risk
Man made catastrophe risk — Marine Charge Marine before Miticati Charge Marine after
: L itigation - e
risk mitigation risk mitigation
C0760 C0770 C0780
Total before diversification R2400
Diversification between type of event R2410
Total after diversification R2420
Catastrophe risk | Catastrophe risk | Catastrophe Risk . Estimated Catastrophe Risk
ch Aviati ch Aviati Ch Aviati Estimated Rei Ch Aviati
Man made catastrophe risk — Aviation arge Aviation jarge Aviation arge Aviation | pyox Mitiga- einstate- arge Aviation
hull before risk liability before | before risk mitiga- tion ment after risk mitiga-
mitigation risk mitigation tion Premiums tion
C0790 C0800 C0810 C0820 C0830 C0840
Gross Catastrophe Risk Charge Aviation R2500
Estimated Estimated
Man made catastrophe risk — Fire Catastrophe Risk Charge Risk Mitiga- Reinstate- Catastrophe Risk Charge
Fire before risk mitigation tion ment Fire after risk mitigation
Premiums
C0850 C0860 C0870 C0880
Fire R2600
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E:::iii Lffﬁistt k- Number of Catastrophe Risk Estimated llise?;g::tei Catastrophe Risk
Man made catastrophe risk — Liability g)llo in limity claims Charge Liability Risk Miti- ment Charge Liability after
wing . before risk mitigation gation . risk mitigation
12 months | provided Premiums
C0890 C0900 C0910 C0920 C0930 C0940 C0950
Professional malpractice liability R2700
Employers liability R2710
Directors and officers liability R2720
Other liability R2730
Non-proportional reinsurance R2740
Total R2750
Catastrophe Risk . . Catastrophe Risk
Man made catastrophe risk — Liability Charge Liability before Estlm;[tii;i ;(i)(t;l Risk Charge Liability after
risk mitigation 8 risk mitigation
C0960 C0970 C0980
Total before diversification R2800
Diversification between type of cover R2810
Total after diversification R2820
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Expostre l:ir(())}l)(())rf- Catastrophe Risk Charge Estimated Estimated | Catastrophe Risk Charge
Man made catastrophe risk — Credit & Suretyship — Large Credit “Xpos Credit & Surety before . .. | Reinstate- Credit & Surety after
Default ((1)2d1:;1)(3:13;l cgs;l:lgl‘; risk mitigation — Large Rls}:til(\f:ltl_ ment risk mitigation — Large
group scenarioy Credit Default 8 Premiums Credit Default
C0990 C1000 C1010 C1020 C1030 C1040
Largest exposure 1 R2900
Largest exposure 2 R2910
Total R2920
Earned Catastrophe Risk Catastrophe Risk
. he rick i " ] . premium Charge}fre;h; & Estimated Risk Estimated Rein- Charglf. Crefdlt & .
Man made catastrophe risk — Credit & Suretyship — Recession Ris following 12 S}lretxs iip before Mitigation statement St{r?tyg ip after ris|
months risk mitigation — Premiums mitigation — Reces-
Recession Risk sion Risk
C1050 C1060 C1070 C1080 C1090
Total R3000
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Man made catastrophe risk — Credit & Suretyship

Catastrophe Risk
Charge Credit & Sure-

Estimated Total Risk

Catastrophe Risk
Charge Credit & Sure-

tyship before risk miti- Mitigation tyship after risk miti-
gation gation
C1100 C1110 C1120
Total before diversification R3100
Diversification between type of event R3110
Total after diversification R3120
Estimation Catastrophe Risk Charge Estimated Catastrophe Risk Charge

Other non-life catastrophe risk

of the gross
premiums to

Other non-life catastrophe

Total Risk Other non-life catastrophe

be earned risk before risk mitigation Mitigation risk after risk mitigation
C1130 C1140 C1150 C1160
MAT other than Marine and Aviation R3200
Non-proportional MAT reinsurance other than Marine and Aviation R3210
Miscellaneous financial loss R3220
Non-proportional Casualty reinsurance other than General liability R3230
Non-proportional Credit & Surety reinsurance R3240
Total before diversification R3250
Diversification between groups of obligations R3260
Total after diversification R3270
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Accidental death

Permanent disability

Disability 10 years

# Policy- Total value of

Total value of

Total value of

(cont.)

Health Catastrophe risk — Mass accident holders benefits # Policyholders benefits # Policyholders benefits

payable payable payable

C1170 C1180 C1190 C1200 C1210 C1220
Republic of Austria R3300
Kingdom of Belgium R3310
Republic of Bulgaria R3320
Republic of Croatia R3330
Republic of Cyprus R3340
Czech Republic R3350
Kingdom of Denmark R3360
Republic of Estonia R3370
Republic of Finland R3380
erg(c)?raRepublic; Principality of Monaco; Principality of R3390
Hellenic Republic R3400
Federal Republic of Germany R3410
Republic of Hungary R3420
Republic of Iceland R3430
Ireland R3440
Istta;izn Republic; Republic of San Marino; Vatican City R3450
Republic of Latvia R3460
Republic of Lithuania R3470
Grand Duchy of Luxemburg R3480
Republic of Malta R3490
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(cont.)

Accidental death Permanent disability Disability 10 years
. . # Policy- Total value of ) Total value of ) Total value of

Health Catastrophe risk — Mass accident hol der)s’ benefits # Policyholders benefits # Policyholders benefits

payable payable payable

C1170 C1180 C1190 C1200 C1210 C1220
Kingdom of the Netherlands R3500
Kingdom of Norway R3510
Republic of Poland R3520
Portuguese Republic R3530
Romania R3540
Slovak Republic R3550
Republic of Slovenia R3560
Kingdom of Spain R3570
Kingdom of Sweden R3580
Swiss Confederation R3590
United Kingdom of Great Britain and Northern Ireland R3600
;l;(();il Mass accident all countries before diversifica- R3610
Diversification effect between countries R3620

Total Mass accident all countries after diversification | R3630 >< ><
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Disability 12 months

Medical treatment

Catastrophe Risk

Estimated Risk

(cont.)

Health Catastrophe risk — Mass accident ﬁﬁ}ie?s’- To%lllr:i!il:: of ig{’dli?su TOtliI:,:lﬁ‘i: of Charli‘i:t:geaft(i)(r)fn risk Mitigation
payable payable
C1230 C1240 C1250 C1260 C1270 C1280
Republic of Austria R3300
Kingdom of Belgium R3310
Republic of Bulgaria R3320
Republic of Croatia R3330
Republic of Cyprus R3340
Czech Republic R3350
Kingdom of Denmark R3360
Republic of Estonia R3370
Republic of Finland R3380
erg(c)}rlraRepublic; Principality of Monaco; Principality of R3390
Hellenic Republic R3400
Federal Republic of Germany R3410
Republic of Hungary R3420
Republic of Iceland R3430
Ireland R3440
ISttaalizn Republic; Republic of San Marino; Vatican City R3450
Republic of Latvia R3460
Republic of Lithuania R3470
Grand Duchy of Luxemburg R3480
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Disability 12 months

Medical treatment

Catastrophe Risk

Estimated Risk

(cont.)

Health Catastrophe risk — Mass accident ﬁﬁ}ie?s’- To%lllr:i!il:: of ig{’dli?su TOtliI:,:lﬁ‘i: of Charli‘i:t:geaft(i)(r)fn risk Mitigation
payable payable
C1230 C1240 C1250 C1260 C1270 C1280
Republic of Malta R3490
Kingdom of the Netherlands R3500
Kingdom of Norway R3510
Republic of Poland R3520
Portuguese Republic R3530
Romania R3540
Slovak Republic R3550
Republic of Slovenia R3560
Kingdom of Spain R3570
Kingdom of Sweden R3580
Swiss Confederation R3590
United Kingdom of Great Britain and Northern Ireland R3600
;l;(()):?l Mass accident all countries before diversifica- R3610
Diversification effect between countries R3620
Total Mass accident all countries after diversification | R3630
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Health Catastrophe risk — Mass accident

Estimated Reinstatement

Catastrophe Risk Charge

Premiums after risk mitigation
C1290 C1300
Republic of Austria R3300
Kingdom of Belgium R3310
Republic of Bulgaria R3320
Republic of Croatia R3330
Republic of Cyprus R3340
Czech Republic R3350
Kingdom of Denmark R3360
Republic of Estonia R3370
Republic of Finland R3380
French Republic; Principality of Monaco; Principality of Andorra R3390
Hellenic Republic R3400
Federal Republic of Germany R3410
Republic of Hungary R3420
Republic of Iceland R3430
Ireland R3440
Italian Republic; Republic of San Marino; Vatican City State R3450
Republic of Latvia R3460
Republic of Lithuania R3470
Grand Duchy of Luxemburg R3480
Republic of Malta R3490
Kingdom of the Netherlands R3500
Kingdom of Norway R3510
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Health Catastrophe risk — Mass accident Estimat;(:eflifii;llf::tement Ca;?tsg(;li):i: Iﬁiitsil;iih:;ge
C1290 C1300

Republic of Poland R3520

Portuguese Republic R3530

Romania R3540

Slovak Republic R3550

Republic of Slovenia R3560

Kingdom of Spain R3570

Kingdom of Sweden R3580

Swiss Confederation R3590

United Kingdom of Great Britain and Northern Ireland R3600

Total Mass accident all countries before diversification R3610

Diversification effect between countries R3620

Total Mass accident all countries after diversification R3630 ><

Largest Accidental Permanent Disability 10 Disability 12 Medical treat-
known acci- death disability years months ment
Health Catastrophe risk — Concentration accident dent risk
conc.entra- Aerrage sum Aerrage sum Av.erage sum Av;rage sum AvFrage sum (cont.)
tion insured insured insured insured insured
C1310 C1320 C1330 C1340 C1350 C1360

Republic of Austria R3700

Kingdom of Belgium R3710

Republic of Bulgaria R3720

Republic of Croatia R3730

Republic of Cyprus R3740

Czech Republic R3750
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(cont.)

Largest Accidental Permanent Disability 10 Disability 12 Medical treat-
known acci- death disability years months ment
Health Catastrophe risk — Concentration accident dent risk
concentra- Average sum Average sum Average sum Average sum Average sum
tion insured insured insured insured insured
C1310 C1320 C1330 C1340 C1350 C1360
Kingdom of Denmark R3760
Republic of Estonia R3770
Republic of Finland R3780
French Republic R3790
Hellenic Republic R3800
Federal Republic of Germany R3810
Republic of Hungary R3820
Republic of Iceland R3830
Ireland R3840
Italian Republic R3850
Republic of Latvia R3860
Republic of Lithuania R3870
Grand Duchy of Luxemburg R3880
Republic of Malta R3890
Kingdom of the Netherlands R3900
Kingdom of Norway R3910
Republic of Poland R3920
Portuguese Republic R3930
Romania R3940
Slovak Republic R3950
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Largest Accidental Permanent Disability 10 Disability 12 Medical treat-
known acci- death disability years months ment
Health Catastrophe risk — Concentration accident dent risk
concentra- Average sum Average sum Average sum Average sum Average sum (cont.)
tion insured insured insured insured insured )
C1310 C1320 C1330 C1340 C1350 C1360

Republic of Slovenia R3960

Kingdom of Spain R3970

Kingdom of Sweden R3980

Swiss Confederation R3990

United Kingdom of Great Britain and Northern Ireland R4000

Estimated Estimated
Health Catastrophe risk — Concentration accident Catastrop!le RISk Charge Risk Mitiga- Reinstate- Catastrophe Risk C!large
before risk mitigation G ment after risk mitigation
lon Premiums
C1370 C1380 C1390 C1400

Republic of Austria R3700
Kingdom of Belgium R3710
Republic of Bulgaria R3720
Republic of Croatia R3730
Republic of Cyprus R3740
Czech Republic R3750
Kingdom of Denmark R3760
Republic of Estonia R3770
Republic of Finland R3780
French Republic R3790
Hellenic Republic R3800
Federal Republic of Germany R3810
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. Estimated | Lstmated .
Health Catastrophe risk — Concentration accident Catastrophe Risk Charge | pick Mitiga- | Reinstate | Catastrople Risk Charge
g tion ; 8
Premiums
C1370 C1380 C1390 C1400
Republic of Hungary R3820
Republic of Iceland R3830
Ireland R3840
Italian Republic R3850
Republic of Latvia R3860
Republic of Lithuania R3870
Grand Duchy of Luxemburg R3880
Republic of Malta R3890
Kingdom of the Netherlands R3900
Kingdom of Norway R3910
Republic of Poland R3920
Portuguese Republic R3930
Romania R3940
Slovak Republic R3950
Republic of Slovenia R3960
Kingdom of Spain R3970
Kingdom of Sweden R3980
Swiss Confederation R3990
United Kingdom of Great Britain and Northern Ireland R4000
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Largest Accidental Permanent Disability 10 Disability 12 Medical treat-
known acci- death disability years months ment
Health Catastrophe risk — Concentration accident dent risk
concentra- Average sum Average sum Average sum Average sum Average sum (cont.)
tion insured insured insured insured insured :
C1310 C1320 C1330 C1340 C1350 C1360
Other countries to be considered in the Concentra-
tion accident
C1410
Country 1 R4010
Estimated Estimated
Health Catastrophe risk — Concentration accident Catastrophe Risk Charge Risk Mitiga- Reinstate- Catastrophe Risk Charge
before risk mitigation tion ment after risk mitigation
Premiums
C1370 C1380 C1390 C1400
Other countries to be considered in the Concentration accident
1410 e -
Country 1 R4010
Largest Accidental Permanent Disability 10 Disability 12 Medical treat-
known acci- death disability years months ment
Health Catastrophe risk — Concentration accident dent risk
concentra- Average sum Average sum Average sum Average sum Average sum (cont.)
tion insured insured insured insured insured :
C1310 C1320 C1330 C1340 C1350 C1360
Total Concentration accident all countries before di-
. . R4020
versification
Diversification effect between countries R4030 >< ><
Total Concentration accident all countries after diver- R4040

sification
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. Estimated Est.imated .
Health Catastrophe risk — Concentration accident Catastrophe Risk Charge Risk Mitiga- Reinstate- Catastrophe Risk Charge
before risk mitigation tion ment after risk mitigation
Premiums
C1370 C1380 C1390 C1400
Total Concentration accident all countries before diversification R4020
Diversification effect between countries R4030
Total Concentration accident all countries after diversification R4040
Income protection Medical expense
. . Ratio of s 1
Health Catastrophe risk — Pandemic Nymber of Total pandemic Number of Unit claim cost | insured persons Umt.clalm cost
insured . T " . 1.0 | medical practi- |(cont.)
exposure insured persons | hospitalisation | using hospitali- .

people xation tioner

C1420 C1430 C1440 C1450 C1460 C1470
Republic of Austria R4100
Kingdom of Belgium R4110
Republic of Bulgaria R4120
Republic of Croatia R4130
Republic of Cyprus R4140
Czech Republic R4150
Kingdom of Denmark R4160
Republic of Estonia R4170
Republic of Finland R4180
French Republic R4190
Hellenic Republic R4200
Federal Republic of Germany R4210
Republic of Hungary R4220
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Income protection

Medical expense

(cont.)

Health Catastrophe risk — Pandemic Nymber of Total pandemic Number of Unit claim cost insulr{:(tlig;ions Unit.daim cost
msuric: exposure insured persons | hospitalisation | using hpspitali- medgzille):actl-
peop sation
C1420 C1430 C1440 C1450 C1460 C1470

Republic of Iceland R4230
Ireland R4240
Italian Republic R4250
Republic of Latvia R4260
Republic of Lithuania R4270
Grand Duchy of Luxemburg R4280
Republic of Malta R4290
Kingdom of the Netherlands R4300
Kingdom of Norway R4310
Republic of Poland R4320
Portuguese Republic R4330
Romania R4340
Slovak Republic R4350
Republic of Slovenia R4360
Kingdom of Spain R4370
Kingdom of Sweden R4380
Swiss Confederation R4390
United Kingdom of Great Britain and Northern Ireland R4400
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. el pene Cailtastrophe Estimated Est.imated Catastrophe Risk
Health Catastrophe risk — Pandemic insul::E;e(;f;ons Urfl(i; ;}:Iilll;:giscta?o Reartsi((),n(;fuisni;urz((i) belf{(::lé g?lzrriei ¢ | Risk Mitiga- Re::::;te' Charge after risk
u;ig%égf)iiec:l care f(?rmal medica% care gation Hon Premiums mitigation
C1480 C1490 C1500 C1510 C1520 C1530 C1540
Republic of Austria R4100
Kingdom of Belgium R4110
Republic of Bulgaria R4120
Republic of Croatia R4130
Republic of Cyprus R4140
Czech Republic R4150
Kingdom of Denmark R4160
Republic of Estonia R4170
Republic of Finland R4180
French Republic R4190
Hellenic Republic R4200
Federal Republic of Germany R4210
Republic of Hungary R4220
Republic of Iceland R4230
Ireland R4240
Italian Republic R4250
Republic of Latvia R4260
Republic of Lithuania R4270
Grand Duchy of Luxemburg R4280
Republic of Malta R4290
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Medical expense c L q
atastrophe . Estimate .
. . Estimated - Catastrophe Risk
Health Catastrophe risk — Pandemic . Raélo of Unit claim cost no Ratio of insured Risk Charge | piqe Mitiga- Reinstate- Charge after risk
nlllsslixlrle nl::éisf;lls formal medical persons using no before risk miti- tion ment mitigation
pra%ti tioner care formal medical care gation Premiums
C1480 C1490 C1500 C1510 C1520 C1530 C1540
Kingdom of the Netherlands R4300
Kingdom of Norway R4310
Republic of Poland R4320
Portuguese Republic R4330
Romania R4340
Slovak Republic R4350
Republic of Slovenia R4360
Kingdom of Spain R4370
Kingdom of Sweden R4380
Swiss Confederation R4390
United Kingdom of Great Britain and North- R4400
ern Ireland
Income protection Medical expense
Number of Total Number of Unit claim cost Ratio of insured Unit claim cost
Health Catastrophe risk — Pandemic insured pandemic insured T persons using medical practi- |(cont.)
hospitalisation o le .
people exposure persons hospitalisation tioner
C1420 C1430 C1440 C1450 C1460 C1470
Other countries to be considered in the Pandemic
C1550
Country 1 R4410
Total Pandemic all countries ‘ R4420 ‘
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Medical expense

Ratio of insured o Ratio of insured | Catastrophe Risk Estimated Il:iset;lsl:fi Catastrophe Risk
: Unit claim cost no : Charge before risk | Risk Mitiga- Charge after risk
Health Catastrophe risk — Pandemic persons using formal medical persons using no itigatio tion ment mitigatio
medical practi- formal medical mitigation : Premiums 1higation
- care
tioner care
C1480 C1490 C1500 C1510 C1520 C1530 C1540

Other countries to be considered in
the Pandemic

C1550

Country 1

R4410

Total Pandemic all countries

R4420 | " | e | |
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L 347/378 Official Journal of the European Union 31.12.2015

$.28.01.01

Minimum Capital Requirement — Only life or only non-life insurance or reinsurance activity

Linear formula component for non-life insurance and reinsurance obligations

C0010
MCRy, Result R0010
Net (of reinsurance/ | Net (of reinsurance)
SPV) best estimate written premiums
and TP calculated in the last 12
as a whole months
C0020 C0030
Medical expense insurance and proportional reinsurance R0020
Income protection insurance and proportional reinsurance R0030
Workers’ compensation insurance and proportional reinsurance R0040
Motor vehicle liability insurance and proportional reinsurance R0050
Other motor insurance and proportional reinsurance R0060
Marine, aviation and transport insurance and proportional rein- R0070
surance
Fire and other damage to property insurance and proportional re- R00S0
insurance
General liability insurance and proportional reinsurance R0090
Credit and suretyship insurance and proportional reinsurance R0100
Legal expenses insurance and proportional reinsurance R0O110
Assistance and proportional reinsurance R0120
Miscellaneous financial loss insurance and proportional reinsur- RO130
ance
Non-proportional health reinsurance R0140
Non-proportional casualty reinsurance R0O150
Non-proportional marine, aviation and transport reinsurance R0O160
Non-proportional property reinsurance RO170




31.12.2015 Official Journal of the European Union L 347[379

Linear formula component for life insurance and reinsurance obligations

C0040
MCR, Result R0200
Net (of reinsurance/ .
. Net (of reinsurance/
SPV) best estimate .
and TP calculated SPV) tota'l liapltal a
as a whole s
C0050 C0060
Obligations with profit participation — guaranteed benefits R0210
;i)tlzligations with profit participation — future discretionary bene- R0220
Index-linked and unit-linked insurance obligations R0230
Other life (re)insurance and health (re)insurance obligations R0240
Total capital at risk for all life (re)insurance obligations R0250

Overall MCR calculation

C0070
Linear MCR R0300
SCR R0310
MCR cap R0320
MCR floor R0330
Combined MCR R0340
Absolute floor of the MCR R0350
C0070
Minimum Capital Requirement R0400




$.28.02.01

Minimum Capital Requirement — Both life and non-life insurance activity

Life activities

MCR y  Result

Non-life activities

MCR ) Result

C0010 C0020

Linear formula component for non-life in-

. . R0010
surance and reinsurance obligations

Medical expense insurance and proportional reinsurance

Income protection insurance and proportional reinsurance

Workers’ compensation insurance and proportional reinsurance

Motor vehicle liability insurance and proportional reinsurance

Other motor insurance and proportional reinsurance

Marine, aviation and transport insurance and proportional reinsurance
Fire and other damage to property insurance and proportional reinsurance
General liability insurance and proportional reinsurance

Credit and suretyship insurance and proportional reinsurance

Legal expenses insurance and proportional reinsurance

Non-life activities

Life activities

Net (of rein-

Net (of rein-

Net (of reinsur- surance) Net (of reinsur- surance)
ance| SPV) best es- | written pre- | ance/SPV) best esti- | written pre-
timate and TP cal- miums in | mate and TP calcu- | miums in
culated as a whole | the last 12 lated as a whole the last 12

months months

C0030 C0040 C0050 C0060
R0020
R0030
R0040
R0050
R0060
R0070
R0080
R0090
R0100
RO110
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Assistance and proportional reinsurance

Miscellaneous financial loss insurance and proportional reinsurance

Non-proportional health reinsurance

Non-proportional casualty reinsurance

Non-proportional marine, aviation and transport reinsurance

Non-proportional property reinsurance

Non-life activities Life activities

MCR ,, Result

MCR;, Result

C0070

C0080

Linear formula component for life insur-

ance and reinsurance obligations R0200

Obligations with profit participation — guaranteed benefits

Obligations with profit participation — future discretionary benefits

Index-linked and unit-linked insurance obligations

R0O120
R0130
R0140
R0O150
R0160
R0170
Non-life activities Life activities
Net (of reinsur- Nztuf-(;izz;n- Net (of reinsur- Ne;f-(;iz:;n-
el best | G| anceSPY best x| G
lated as a whole capl-tal at lated as a whole capl-tal at
risk risk
€0090 0100 0110 €0120
R0210
R0220
R0230
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Other life (re)insurance and health (re)insurance obligations

Total capital at risk for all life (re)insurance obligations

Overall MCR calculation

Linear MCR

SCR

MCR cap

MCR floor

Combined MCR

Absolute floor of the MCR

Minimum Capital Requirement

Notional non-life and life MCR calculation

Notional linear MCR

Notional SCR excluding add-on (annual or
latest calculation)

Notional MCR cap

Notional MCR floor

Notional Combined MCR

Absolute floor of the notional MCR
Notional MCR

C0130

R0300

R0O310

R0320

R0330

R0340

R0350

C0130

R0400

Non-life
activities

Life activities

R0240

R0250

C0140

C0150

R0500

R0510

R0520

R0530

R0540

R0550

R0560
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31.12.2015 Official Journal of the European Union L 347/383
$.29.01.01
Excess of Assets over Liabilities
Year N Year N-1 Variation
Basic own funds before deduction for participations in other
financial sector as foreseen in article 68 of Delegated Regu- C0010 C€0020 C0030

lation 2015/35
Ordinary share capital (gross of own shares)
Share premium account related to ordinary share capital

Initial funds, members’ contributions or the equivalent basic
own — fund item for mutual and mutual-type undertakings

Subordinated mutual member accounts

Surplus funds

Preference shares

Share premium account related to preference shares
Reconciliation reserve before deduction for participations
Subordinated liabilities

An amount equal to the value of net deferred tax assets

Other own fund items approved by the supervisory authority
as basic own funds not specified above

Variation of total BOF items before adjustments

Variation of components of reconciliation reserve — Items
reported in ‘Own funds’

Excess of assets over liabilities (Variations of BOF explained by
Variation Analysis Templates)

Own shares

Forseeable dividends, distributions and charges

Other basic own fund items

Restricted own fund items due to ring fencing and matching
Total variation of Reconciliation Reserve

Summary Analysis of Variation of Excess of Assets over Li-
abilities

Variations due to investments and financial liabilities

R0010

R0020

R0030

R0040

R0050

R0060

R0070

R0080

R0090

R0100

RO110

R0120

R0130

R0140

RO150

R0O160

R0170

R0180

R0190




L 347384 Official Journal of the European Union 31.12.2015
Year N Year N-1 Variation

Variations due to technical provisions R0200
Variations in capital basic own fund items and other items ap- R0210
proved

Variation in Deffered Tax position R0220
Income Tax of the reporting period R0230
Dividend distribution R0240

Other variations in Excess of Assets over Liabilities

R0250




$.29.02.01
Excess of Assets over Liabilities — explained by investments and financial liabilities
Analysis of movements affecting Excess of Assets over Liabilities

Of which movements in valuation with an impact on Excess of Assets over Liabilities

Valuation movements on investments

Valuation movements on own shares

Valuation movements on financial liabilities and subordinated liabilities
Of which Investments revenues and expenses with an impact on Excess of Assets over Liabilities

Investment revenues

Investments expenses incl. Interest charges on subordinated and financial liabilities
Variation in Excess of Assets over Liabilities explained by Investments and financial liabilities management
Detail of Investment revenues

Dividends

Interests

Rents

Other

C0010

R0010

R0020

R0030

R0040

R0050

R0060

R0070

R0080

R0090

R0100
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L 347/386 Official Journal of the European Union 31.12.2015

$.29.03.01
Excess of Assets over Liabilities — explained by technical provisions
Of which the following breakdown of Variation in Best Estimate —
analysis per UWY if applicable LIFE NON LIFE
Gross of reinsur- | Gross of reinsur-
ance ance
C0010 C0020
Opening Best Estimate R0010
Exceptional elements triggering restating of opening Best Estimate | R0020
Changes in perimeter R0030
Foreign exchange variation R0040
Best Estimate on risk accepted during the period R0050
Variation of Best Estimate due to unwinding of discount rate —
: . . R0060
risks accepted prior to period
Variation of Best Estimate due to year N projected in and out
. : ; R0070
flows — risks accepted prior to period
Variation of Best Estimate due to experience — risks accepted
. . R0080
prior to period
Variation of Best Estimate due to changes in non economic as-
. . . > R0090
sumptions — risks accepted prior to period
Variation of Best Estimate due to changes in economic environ-
) . X R0100
ment — risks accepted prior to period
Other changes not elsewhere explained RO110
Closing Best Estimate R0120
LIFE NON LIFE
Reinsurance reco- | Reinsurance reco-
verables verables
C0030 C0040
Openning Best Estimate RO130
Closing Best Estimate R0140




31.12.2015 Official Journal of the European Union L 347387

Of which the following breakdown of Variation in Best Estimate — analysis per AY if applicable

LIFE NON LIFE
Gross of Gross of
reinsur- reinsur-
ance ance
C0050 C0060
Opening Best Estimate R0O150
Exceptional elements triggering restating of opening Best Estimate R0160
Changes in perimeter R0170
Foreign exchange variation R0O180
Variation of Best Estimate on risk covered after the period R0190
Variation of Best Estimate on risks covered during the period R0200
Variation of Best Estimate due to unwinding of discount rate — risks covered R0210
prior to period
Variation of Best Estimate due to year N projected in and out flows — risks
- . R0220
covered prior to period
Variation of Best Estimate due to experience and other sources — risks covered
. . R0230
prior to period
Variation of Best Estimate due to changes in non economic assumptions —
. . . R0240
risks covered prior to period
Variation of Best Estimate due to changes in economic environment — risks
- . R0250
covered prior to period
Other changes not elsewhere explained R0260
Closing Best Estimate R0270
LIFE NON LIFE
Reinsur- Reinsur-
ance reco- ance reco-
verables verables
C0070 C0080
Openning Best Estimate R0280
Closing Best Estimate R0290




L 347/388 Official Journal of the European Union

31.12.2015

Of which adjustments in Technical Provisions related to valuation of Unit linked contracts, with theoretically a

neutralizing impact on Assets over Liabilities

Variation in Investments in unit-linked

Technical flows affecting Technical provisions

Premiums written during the period

Claims and Benefits during the period, net of salvages and subrogations
Expenses (excluding Investment expenses)

Total technical flows on gross technical provisions

Technical flows related to reinsurance during the period (recoverables received
net of premiums paid)

Variation in Excess of Assets over Liabilities explained by Technical provisions

Gross Technical Provisions

Reinsurance recoverables

LIFE
C0090
R0300
LIFE NON LIFE
C0100 Co110
R0310
R0320
R0330
R0340
R0350
LIFE NON LIFE
C0120 C0130

R0360

R0O370




31.12.2015 Official Journal of the European Union L 347/389

$.29.04.01

Detailed analysis per period — Technical flows versus Technical provisions
Detailed analysis per period — Technical flows versus Technical provisions — UWY

Line of Business

20010
Risks accepted | Risks accepted
during period | prior to period
C0010 C0020
Written premiums underwritten during period R0010
Claims and benefits — net of salvages and subrogations recovered | R0020
Expenses (related to insurance and reinsurance obligations) R0030
Variation of Best Estimate R0040
Variation of TP as a whole R0050
Adjustment of valuation of Assets held for unit-linked funds R0060
Total R0070
Detailed analysis per period — Technical flows versus Technical provisions — AY
Risks Risks Risks
covered covered covered
after the | during the | prior to
period period period

C0030 C0040 C0050

Premiums earned/to be earned R0080

Claims and benefits — net of salvages and subrogations recovered | R0090

Expenses (related to insurance and reinsurance obligations) R0100
Variation of BE RO110
Variation of TP as a whole R0120
Adjustment of valuation of Assets held for unit-linked funds R0130

Total R0140




$.30.01.01

Facultative covers for non-life and life business basic data

Facultative covers non-life (10 most important risks in terms of reinsured exposure)

Line of busi-
ness
70010
Facultative Finite rein- Identification
Reinsurance cea reinsurance . of the com- .. Description | Validity per- | Validity per-
Risk identifi- surance or si- . Description | . . . .
program cation code placement milar ar- Proportional | pany/ person risk risk category | iod (start iod (expiry (cont.)
code identification to which the covered date) date)
rangements .
code risk relates
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 Cco110
Facultative reinsurance
Type of underwriting Amount underwriting Sum reinsured on a premium ceded to all Facultative reinsurance
Currency Sum insured Y facultative basis, with all | reinsurers for 100 % of .
model model . . commission
reinsurers the reinsurance place-
ment
C0120 C0130 C0140 C0150 C0160 C0170 C0180
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Facultative covers life (10 most important risks in terms of reinsured exposure)

Line of busi-

ness

70010
Facultative Finite rein- Identification
Reinsurance PR reinsurance . of the com- | Description | Validity per- | Validity per-
Risk identifi- surance or si- . . . . .
program cation code placement milar ar- Proportional | pany/ person | risk category | iod (start iod (expiry Currency (cont.)
code identification to which the covered date) date)
rangements .
code risk relates

C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280

Sum Insured

Capital at risk

Sum reinsured on a facultative basis,
with all reinsurers

Facultative reinsurance premium
ceded to all reinsurers for 100 % of
the reinsurance placement

Facultative reinsurance commission

C0290

C0300

C0310

C0320

C0330
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$.30.02.01

Facultative covers for non-life and life business shares data

Facultative covers non-life (10 most important risks in terms of reinsured exposure)

Line of
business
70010
Faculta- Faculta-
Reinsur- | Risk iden- t?‘;erar;gel' Code rein- | TYP€ of Code bro- | TYPe of | Activity | Share re- Sum reinsured to | tive ceded Annota-
ance pro- | tification lacement surer code rein- ker code bro- | code bro- | insurer | Currency | facultative rein- reinsur- tions
gram code code ?den tifica- surer ker ker (%) surer ance pre-
tion code fuam
C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120 C0130 C0140
Facultative covers life (10 most important risks in terms of reinsured exposure
p P
Line of
business
20010
Faculta- Faculta-
Reinsur- | Risk iden- t;‘;i;;ég' Code rein- | 1TYPe of Code bro- | TYP€ of | Activity | Share re- Sum reinsured to | tive ceded Annota-
ance pro- | tification lacement surer code rein- ker code bro- | code bro- | insurer | Currency | facultative rein- reinsur- tions
gram code code placer surer ker ker (%) surer ance pre-
identifica- mium
tion code
C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260 C0270
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Information on reinsurers and brokers

Type of code rein- | Legal name rein- Country of resi- External rating
Code reinsurer Type of reinsurer assessment by Nominated ECAI | Credit quality step Internal rating
surer surer dency -
nominated ECAI
C0280 C0290 C0300 C0310 C0320 C0330 C0340 C0350 C0360
Code broker Type of code broker Legal name broker
C0370 C0380 C0390
$.30.03.01
Outgoing Reinsurance Program basic data
. Progressive Progressive Quantity of Finite rein- .. . | Inclusion of .1
Rellr‘xosurr:;ce Treaty identi- section number of surplus/ surance or Line of busi- rli)sisgltlzugn Tygﬁr(;flzzm catastrophic el\‘?(l)l(lld(lgar ¢ (cont.)
prog fication code | number in | surplus/ layer layers in similar ness sory reinsurance | P )
code . covered treaty date)
treaty in program program arrangements cover
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 Co110
Estimated Gross Estimated
Validity Type of Subject Treaty Premium Aggregate Aggregate | Retention or Retention or Limit
period Currency | underwriting Premium Income (propor- | deductibles deductibles priority riority (%) (amount) Limit (%) |(cont.)
(expiry date) model income (XL- tional and non (amount) (%) (amount) P y %
ESPI) proportional)
C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220
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Maximum Maximum Number of | Descriptions Maximum Minimum Expected Maximum Minimum Expected Maximum
cover per cover per reinstate- of reinstate- | reinsurance reinsurance reinsurance overriding overriding overriding profit (cont.)
risk or event treaty ments ments commission | commission | commission | commission | commission | commission | commission
C0230 C0240 C0250 C0260 C0270 C0280 C0290 C0300 C0310 C0320 C0330
Minimum profit commission Expected profit commission XL rate 1 XL rate 2 XL premium flat
C0340 C0350 C0360 C0370 C0380
$.30.04.01
Outgoing Reinsurance Program shares data
Progressive Progressive
Reinsurance | Treaty identifi- section number of . Type of code Type of code | Activity code | Share reinsurer
. . Code reinsurer N Code broker o (cont.)
program code cation code number in surplus] layer reinsurer broker broker (%)
treaty in program
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100
Exposure c?ded el Type of collateral (if Description of the rein- | Code collateral provider | Type of code of collateral Estimated outgoing rein- .
surer’s share . L - - . . surance premium for Annotations
applicable) surers limit collateralised (if applicable) provider . ,
(amount) reinsurer’s share
C0110 C0120 C0130 C0140 C0150 C0160 C0170
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Information on reinsurers and brokers

Type of code rein- | Legal name rein-

Code reinsurer

External rating

Country of resi- assessment by

Type of reinsurer

Nominated ECAI | Credit quality step Internal rating

surer surer dency nominated ECAI
C0180 C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260
Code broker Type of code broker Legal name broker
C0270 C0280 C0290

Code collateral provider (if applicable)

Type of code collateral provider (if applicable)

Collateral provider name (if applicable)

C0300

C0310

C0320
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$.31.01.01

Share of reinsurers (including Finite Reinsurance and SPV’s)

Reinsurance reco- | Reinsurance recover- | Reinsurance reco- | Adjustment Reinsurance
. Type of | verables: Premium | ables: Claims provi- verables: Tech- for expected | recoverables: . Assets . . Total guar-
Code rein- . . . . . . . . Net recei- Financial Cash
surer code rein- | provision Non-life sions Non-life nical provisions losses due to | Total reinsur- vables pledged by arantees | deposits antees
surer including Non- including Non-SLT | Life including SLT | counterparty | ance recover- reinsurer | 8" P received
SLT Health Health Health default ables
C0040 C0050 C0060 C0070 C0080 C0090 C0100 Co110 C0120 C0130 C0140 C0150
Information on reinsurers
Type of code rein- | Legal name rein- Country of resi- External rating
Code reinsurer Type of reinsurer assessment by Nominated ECAI | Credit quality step Internal rating
surer surer dency -
nominated ECAI
C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230 C0240
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$.31.01.04

Share of reinsurers (including Finite Reinsurance and SPV’s)

Type of code

Reinsurance recover-

Reinsurance recover-

Reinsurance recover-

Adjustment

Legal name of | Identification of the ID of Code rein- Type of code ables: Premium provi- ables: Claims provisions ables: Technical for expected
reinsured code of the he und . sion Non-life Non life incladine N . if losses due to |(cont.)
undertaking undertaking the under- surer remsurer including Non-SLT on-life including Non- | provisions Life counterparty
taking Health SLT Health including SLT Health default
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

ables

Reinsurance recoverables:
Total reinsurance recover-

Net receivables

Assets pledged by reinsurer

Financial guarantees

Cash deposits

Total guarantees received

C0100

C0110

C0120

C0130

C0140

C0150

Information on reinsurers

Code reinsurer

Type of code rein-
surer

Legal name rein-
surer

Country of resi-

Type of reinsurer dency

External rating
assessment by
nominated ECAI

Nominated ECAI

Credit quality step

Internal rating

C0160

C0170

C0180

C0190 C0200

C0210

C0220

C0230

C0240
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$.31.02.01

Special Purpose Vehicles

ID

Code of SPV

ID Code Type of

Lines of Business

Same trigger as

Basis risk arising

Basis risk arising

notes or other SPV notes or . . L .
Internal code of financing other financing | SPV securitisa- Type of Trigger C.ontractual mn und’e rlying from risk- from contractual |(cont.)
SPV . . . (s) in the SPV trigger event cedant’s port- transfer struc-
mechanism mechanism tion relates . terms
. . folio? ture
issued issued
C0030 C0040 C0050 C0060 C0070 C0080 C0090 €0100 C0110
SPV assets ring- Other non cedant- Total maximum SPV f'ully funded in e Securitisation assets
. Other recourse . .. relation to cedant Identification of related to cedant held
fenced to settle specific SPV Assets isine f . . possible obligations blicati Current recoverables al i . ith oth
cedant-specific obliga- | for which recourse | #"'*"8 rom Securiti- | g om SPV under rein- obligations from SPV material mvestments | in trust with other
. - sation . throughout the held by cedant in SPV third party than
tions may exist surance policy ¢ .
reporting period cedant | sponsor?
C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190
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Information on SPV

External rating

. SPV authoris- . . .
Internal code | Type of code | Legal nature of Incorporation | SPV country of . . assessment by Nominated Credit quality .
of SPV SPV SPV Name of SPY no. of SPV authorisation | 2UO" condit- nominated ECAI step Internal rating
ions
ECAI
C0200 C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280 C0290 C0300
$.31.02.04
Special Purpose Vehicles
ID Code Type
o ID Code of of SPV notes | Lines of Busi- Same trigger as Basis risk
Legal name of | Identification SPV notes or Type of . . L.
. Internal code - or other finan- ness SPV . . Contractual in underlying arising from
reinsured code of the other financing . . Trigger(s) in . , . (cont.)
. - of SPV . cing securitisation trigger event | cedant’s port- risk-transfer
undertaking undertaking mechanism . the SPV .
- mechanism relates folio? structure
issued .
issued
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100
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: Securitisation
- - SPV assets ring- | Other non cedant- Total maximum SPV fully funded Identification of assets related to
Basis risk arising - Other recourse possible obliga- in relation to . .
fenced to settle | specific SPV Assets . . N Current recover- material invest- cedant held in
from contractual . - arising from secur- tions from SPV cedant obligations .
cedant-specific for which recourse S . ables from SPV ments held by trust with other
terms . - itisation under reinsurance throughout the . -
obligations may exist olic reportine period cedant in SPV third party than
policy P 8P cedant | sponsor?
C0110 C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190
Information on SPV
SPV authoris- External rating
Internal code | Type of code | Legal nature of Name of SPV Incorporation | SPV country of ation condit. | 2ssessment by Nominated Credit quality Internal ratin
of SPV SPV SPV no. of SPV authorisation . ! nominated ECAI step 8
ions
ECAI
C0200 C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280 C0290 C0300
$.32.01.04
Undertakings in the scope of the group
Identification code | 1P of code of Legal Name of the Type of under- Category (mutual/ Supervisor;
Country . the ID of the 8 . ype ot Legal form sory P Ty (cont.)
of the undertaking . undertaking taking non mutual) Authority
undertaking
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080

00%//t€ T
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Ranking criteria (in the group currency)

Total Balance

Total Balance

Total Balance

Written

premiums net of

reinsurance

Turn over
defined as the
gross revenue
under IFRS or

Sheet (for (re) | Sheet (for other | Sheet (non-regu- ceded under local GAAP for Underwriting | Investment per- | Total perform- Accounting (cont)
insurance under- | regulated under- | lated undertak- IFRS or local other types of performance formance ance standard )
takings) takings) ings) GAAP for (re) undertakings or
insurance under- insurance
takings holding compa-
nies
C0090 C0100 C0110 C0120 C0130 C0140 C0150 C0160 C0170
Criteria of influence Inclusion in the scope of Group supervi- |  Group solvency
sion calculation
% used for the Proportional share Method used and
o . establishment of o - o . used for group Date of decision if | under method 1,
% capital share consolidated % voting rights Other criteria Level of influence solvency calcula- Yes/No art. 214 is applied | treatment of the
accounts tion undertaking
C0180 C0190 C0200 C0210 C0220 C0230 C0240 C0250 C0260
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$.33.01.04

Insurance and Reinsurance individual requirements

EEA and non EEA insurance and reinsurance undertakings (using SII rules) included only via D&A

: SCR SCR SCR
. Entity SCR . SCR .
Legal name .Identlﬁca- Type of Level/REF or SCR ) Counter- Life Under- Health. I.Jn- Non-hf? }Jn- Operational Individual
tion code of | code of the Fund Market Risk | party De- P derwriting | derwriting . SCR
of the the under- ID of the MAP] Number fault Risk | YWring Risk Risk Risk Risk (cont)
undertaking - . Remaining ault Ris s 18
taking undertaking Part
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120
EEA and non EEA insurance and reinsurance undertakings (using SII rules) included only via D&A
Eligible Indi- Standard Formula used Group or individual Internal Model Used Individual Capital Add-On
. . vidual Own . ,
Individual Funds to Use of_u nder- ... | Use of Partial | Group or in- Date of Date of Date of deci- Amount of Reason of
MCR h taking Use of simpli- Internal dividual initial approval of sion of capital add- capital add- (cont)
cover the specific para- fications Model internal approval of | latest major | capital add- P on P on )
SCR meters model M change of IM on
C0130 C0140 C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230

Non EEA insurance and reinsurance undertakings (both using SII rules and not using SII rules)

regardless of the method used

Local capital requirement

Local minimum capital requirement

Eligible own funds in accordance with local rules

C0240

C0250

C0260
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$.34.01.04

Other regulated and non-regulated financial undertakings including insurance holding companies and mixed financial holding company individual requirements

Legal name of the Identification code of | Type of code of the A Type of capital Notional SCR or Notional MCR or Notional or Sectoral
. . . ggregated or not . Sectoral capital Sectoral minimum .
undertaking the undertaking ID of the undertaking requirement . - . Eligible Own Funds
requirement capital requirement
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080
$.35.01.04
Contribution to group Technical Provisions
Technical Provisions — Non-Life Technical Provisions — Health (similar to
Total amount of TP . .
(excluding Health) non-life)
. Method of . .
Legal name Identifica- Type of group Amount of | Amount of | Amountof | Amountof | Ne' S0P | Aiountof | Amountof | Nt contr-
tion code of | code of the bution to bution to
of each solvency TP gross of | TP netof | TP grossof | TP netof TP gross of | TP net of (cont.)
. the under- ID of the . Group TP Group TP
undertaking . . calculation IGT IGT IGT IGT o IGT IGT o
taking undertaking used (%) (%)
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120
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Technical Provisions — Life (excluding health

Technical Provisions — Index-linked and unit-

Transitional on Technical

Technical Provisions — Health (similar to life) and index-linked and unit-linked) Linked insurance Provisions
Aot | oy or | Netcontib | Amoutof | gt | Ntonte | Aount o | oy or | Necomei | Amoutof | pmount o
1GT TP net of IGT Group TP (%) 1GT TP net of IGT Group TP (%) 1GT TP net of IGT Group TP (%) 1GT TP net of IGT
C0130 C0140 C0150 C0160 C0170 C0180 C0190 C0200 C0210 C0220 C0230

(cont.)

LTG measures and transitionals — Technical Provisions
subject to Transitional on Risk Free Rate

LTG measures and transitionals — Technical Provisions
subject to Volatility Adjustment

LTG measures and transitionals — Technical Provisions

subject to Matching Adjustment

Amount of TP gross of IGT

Amount of TP gross of IGT

Amount of TP gross of IGT

C0240 C0250 C0260

$.36.01.01
IGT — Equity-type transactions, debt and asset transfer

_ IDof Investor| Ideclgéf;lcfi’t :on ID code type Issuer/ Identification | ID code type ID code of the | 1P code type Transaction

intragroup . of the borrower code for issuer | of the issuer | . of the instru- (cont.)

- lender name investor| . instrument type
transaction lender investor/lender name | borrower borrower ment
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100
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Amount of Amount of divi-
Contractual redemptions/ dends| interest/ | Balance of contrac-
Transaction Issue Maturity date of | Currency of trans- | amount of trans- | Value of collateral/ rena Ir)nents I coupon and other tual amount of Coupon/ Interest
date transaction action action/ Transaction asset g bgcli,s durin payments made transaction at rate
price 11')e yor tin erio%l during reporting reporting date
P &P period
C0110 C0120 C0130 C0140 C0150 C0160 C0170 C0180 C0190
$.36.02.01
IGT — Derivatives
ID of Identifica- ID code Identifica- ID code ID code of ID code
. Investor/ | tion code of | type of the Issuer/ tion code of | type of the . Transaction | Transaction Maturity
intragroup B . A . : the instru- | type of the (cont.)
- uyer investor | investor| Seller name | the issuer | issuer | . type Trade date date
transaction buyer buyer seller seller ment instrument
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100 C0110 C0120
Credit
Options, futures, forwards and other deriva- protection Swaps
tives -CDS and P
Guarantees
. . Identification | ID code type | Counterparty .
Notional Notional Use of deri- | code Asset | | of the Asset | name for Swap deliv- Swap Swap deliv- Swap
amount at amount at Value of . AP .1 . .. | ered interest received received
Currency . . 11 1 vatives (by Liability Liability which credit f . ered currency f
tran;acuon repdortmg collatera buyer) underying underdying | protection is r};;te (for mfter%st rate (for buyer) cur{)ency (for
ate ate the derivative | the derivative | purchased uyer) (for buyer) uyer)
C0130 C0140 C0150 C0160 C0170 C0180 C0190 €0200 C0210 0220 C0230 C0240
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(cont.)

$.36.03.01
IGT — Internal reinsurance
. . . . Identification N . ‘1 .
ID of intragroup | . e edent Identification ID code type of | Name of rein- code of rein- ID code. type of | Validity period Valldl.ty period
transaction code of cedent the cedent surer surer the reinsurer (start date) (expiry date)
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090

Currency of contract/

Type of reinsurance

Maximum cover by rein-

Net Receivables

Total reinsurance reco-

Reinsurance result (for

Line of business

treaty contract/treaty surer ulllc.l:;t)c’ontract/ verables reinsured entity)
C0100 C0110 C0120 C0130 C0140 C0150 C0160
$.36.04.01

IGT — Cost Sharing, contingent liabilities, off BS and other items

Identification code of

ID code type of the

Issuer/ Seller/

Identification code of

ID code type of the

ID of intragroup Investor| Buyer/ the Investor| Buyer| Investor/ Buyer/ - the Issuer/ Seller/ Issuer/ Seller/ (cont.)
transaction Beneficiary name . - Provider name . .
Beneficiary Beneficiary Provider Provider
C0010 C0020 C0030 C0040 C0050 C0060 C0070
Effective date of Expiry date of
Transaction type Transaction Issue agreement| contract | agreement/ contract Currency of trans- Trigoer event Value of transaction/ (cont.)
P date underlying trans- underlying trans- action 88 collateral | Guarantee )
action action
C0080 C0090 C0100 Co110 C0120 C0130 C0140
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Maximum possible value of contingent liabil- | Maximum possible value of contingent liabil- | Maximum value of letters of credit| guaran-
.- . . . Value of guaranteed assets
ities ities not included in Solvency II Balance Sheet tees
C0150 C0160 C0170 C0180
$.37.01.04
Risk concentration
Name of the Identification | ID code type Identification | Identification
code of the | of the counter- | Country of the | Nature of the . Nominated
external coun- code of the code type of | External rating Sector (cont.)
counterparty party of the exposure exposure ECAI
terparty of the Group Group exposure the exposure
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C0100
Group entity subject to | Identification code of the ID code type of the Maturity (asset side) | Value of the exposure Currenc Maximum amount to be
the exposure group entity group entity Validity (liability side) P y paid by the reinsurer
C0110 C0120 C0130 C0140 C0150 C0160 C0170
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L 347/408 31.12.2015

Official Journal of the European Union

ANNEX 1I

Instructions regarding reporting templates for individual undertakings

This Annex contains additional instructions in relation to the templates included in Annex I of this Regulation. The first
column of the tables identifies the items to be reported by identifying the columns and rows as showed in the template
in Annex L

Templates which shall be filled in in accordance with the instructions of the different sections of this Annex are referred

to as ‘this template’ throughout the text of the Annex.

$.01.01 — Content of the submission

General comments:

This section relates to opening, quarterly and annual submission of information for individual entities, ring fenced-
funds, matching portfolios and remaining part.

When a special justification is needed, the explanation is not to be submitted within the reporting template but shall be
part of the dialogue between undertakings and national competent authorities.

ITEM INSTRUCTIONS
70010 Ring—fenced fund/ Identifies whether the reported figures are with regard to a ring—fenced
matching portfoliofre- | fund (RFF), matching adjustment portfolio (MAP) or to the remaining
maining part part. One of the options in the following closed list shall be used:
1 — RFF/MAP
2 — Remaining part
70020 Fund/Portfolio number | When item Z0010 = 1, identification number for a ring—fenced fund or
matching portfolio. This number is attributed by the undertaking and must
be consistent over time and with the fund/portfolio number reported in
other templates.
When item Z0010 = 2, then report ‘0’
C0010/R0O010 | S.01.02 — Basic Infor- | This template shall always be reported. The only option possible is:
mation — General 1 — Reported
C0010/R0020 | S.01.03 — Basic Infor- | One of the options in the following closed list shall be used:
mation — RFF and 1 — Reported
matching adjustment
portfolios 2 — Not reported as no RFF or MAP
0 — Not reported other reason (in this case special justification is needed)
C0010/R0030 | S.02.01 — Balance One of the options in the following closed list shall be used:
sheet 1 — Reported
6 — Exempted under Article 35 (6) to (8)
0 — Not reported other reason (in this case special justification is needed)
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ITEM INSTRUCTIONS
CO010/R0040 | S.02.02 — Assets and | One of the options in the following closed list shall be used:
liabilities by currency 1 — Reported
3 — Not due in accordance with instructions of the template
0 — Not reported other reason (in this case special justification is needed)
C0010/R0060 | S.03.01 — Off-balance | One of the options in the following closed list shall be used:
sheet items — general | | __ Reported
2 — Not reported as no off-balance sheet items
0 — Not reported other reason (in this case special justification is needed)
C0010/R0070 | S.03.02 — Off-balance | One of the options in the following closed list shall be used:
she'et i.tems — List of 1 — Reported
unlimited guarantees re-
ceived by the undertak- | 2 — Not reported as no unlimited guarantees received
ing 0 — Not reported other reason (in this case special justification is needed)
C0010/R0080 | S.03.03 — Off-balance | One of the options in the following closed list shall be used:
she.et i}ems — List of 1 — Reported
unlimited guarantees
provided by the under- | 2 — Not reported as no unlimited guarantees provided
taking 0 — Not reported other reason (in this case special justification is needed)
CO010/R0090 | S.04.01 — Activity by | One of the options in the following closed list shall be used:
country 1 — Reported
2 — Not reported as no activity outside the home country
0 — Not reported (in this case special justification is needed)
C0010/R0O100 | S.04.02 — Information | One of the options in the following closed list shall be used:
on class 10 in Part A of o
Annex I of Solvency II 1 — Reported
Directive, excluding car- | 2 — Not reported as no activity outside the home country in relation to
rier’s liability specific class
0 — Not reported (in this case special justification is needed)
C0010/R0110 | S.05.01 — Premiums, | One of the options in the following closed list shall be used:
c.laims and.expenses by |1 _Rr eported
line of business
6 — Exempted under Article 35 (6) to (8)
0 — Not reported (in this case special justification is needed)
C0010/R0120 | S.05.02 — Premiums, One of the options in the following closed list shall be used:
claims and expenses by | ; __ Reported
country
3 — Not due in accordance with instructions of the template
0 — Not reported (in this case special justification is needed)
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ITEM INSTRUCTIONS
C0010/R0130 | S.06.01 — Summary of | One of the options in the following closed list shall be used:

Assets

1 — Reported
4 — Not due as S.06.02 reported quarterly
5 — Not due as S.06.02 reported annually

0 — Not reported (in this case special justification is needed)

C0010/R0140 | S.06.02 — List of assets | One of the options in the following closed list shall be used:
1 — Reported
6 — Exempted under Article 35 (6) to (8)
7 — Not due as no material changes since quarterly submission (this op-
tion is only applicable on annual submissions)
0— Not reported (in this case special justification is needed)
C0010/R0150 | S.06.03 — Collective One of the options in the following closed list shall be used:
investment undertakings | ; __ Reported
— look-through ap-
proach 2 — Not reported as no Collective investment undertakings
6 — Exempted under Article 35 (6) to (8)
7 — Not due as no material changes since quarterly submission (this op-
tion is only applicable on annual submissions)
0 — Not reported (in this case special justification is needed)
C0010/R0160 | S.07.01 — Structured One of the options in the following closed list shall be used:
products 1 — Reported
2 — Not reported as no structured products
6 — Exempted under 35 (6) to (8)
0 — Not reported other reason (in this case special justification is needed)
C0010/R0170 | S.08.01 — Open deri- | One of the options in the following closed list shall be used:
vatives 1 — Reported
2 — Not reported as no derivative transactions
6 — Exempted under Article 35 (6) to (8)
7 — Not due as no material changes since quarterly submission (this op-
tion is only applicable on annual submissions)
0 — Not reported other reason (in this case special justification is needed)
C0010/R0180 | S.08.02 — Derivatives | One of the options in the following closed list shall be used:

Transactions

1 — Reported

2 — Not reported as no derivative transactions
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ITEM INSTRUCTIONS
6 — Exempted under Article 35 (6) to (8)
7 — Not due as no material changes since quarterly submission (this op-
tion is only applicable on annual submissions)
0 — Not reported other reason (in this case special justification is needed)
C0010/R0190 | S.09.01 — Income/ One of the options in the following closed list shall be used:
gains and losses in the | | _ Reported
period
0 — Not reported other reason (in this case special justification is needed)
C0010/R0200 | S.10.01 — Securities One of the options in the following closed list shall be used:
lending and repos 1 — Reported
2 — Not reported as no Securities lending and repos
6 — Exempted under Article 35 (6) to (8)
0— Not reported other reason (in this case special justification is needed)
CO010/R0210 | S.11.01 — Assets held | One of the options in the following closed list shall be used:
as collateral 1 — Reported
2 — Not reported as no Assets held as collateral
6 — Exempted under Article 35 (6) to (8)
0 — Not reported other reason (in this case special justification is needed)
C0010/R0220 | S.12.01 — Life and One of the options in the following closed list shall be used:
Heath SLT Technical 1 — Reported
Provisions
2 — Not reported as no life and health SLT business
6 — Exempted under Article 35 (6) to (8)
0 — Not reported other reason (in this case special justification is needed)
C0010/R0230 | S.12.02 — Life and One of the options in the following closed list shall be used:
Heath. SLT Technical 1 — Reported
Provisions — by coun-
try 2 — Not reported as no life and health SLT business
3 — Not due in accordance with instructions of the template
0 — Not reported other reason (in this case special justification is needed)
C0010/R0240 | S.13.01 — Projection of | One of the options in the following closed list shall be used:

future gross cash flows

1 — Reported
2 — Not reported as no life and health SLT business

0 — Not reported other reason (in this case special justification is needed)
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ITEM INSTRUCTIONS
C0010/R0250 | S.14.01 — Life obliga- | One of the options in the following closed list shall be used:

tions analysis

1 — Reported
2 — Not reported as no life and health SLT business

0 — Not reported other reason (in this case special justification is needed)

C0010/R0260 | S.15.01 — Description | One of the options in the following closed list shall be used:
of the guarantees of 1 — Reported
variable annuities P
2 — Not reported as no variable annuities
0 — Not reported other reason (in this case special justification is needed)
C0010/R0270 | S.15.02 — Hedging of | One of the options in the following closed list shall be used:
guarantees of variable 1 — Reported
annuities
2 — Not reported as no variable annuities
0 — Not reported other reason (in this case special justification is needed)
C0010/R0280 | S.16.01 — Information | One of the options in the following closed list shall be used:
on annuities stemming _
from Non-Life Insur- 1 — Reported
ance obligations 2 — Not reported as no annuities stemming from Non-Life Insurance obli-
gations
0 — Not reported other reason (in this case special justification is needed)
C0010/R0290 | S.17.01 — Non-Life One of the options in the following closed list shall be used:
Technical Provisions 1 — Reported
2 — Not reported as no non-life business
6 — Exempted under Article 35 (6) to (8)
0 — Not reported other reason (in this case special justification is needed)
C0010/R0300 | S.17.02 — Non-Life One of the options in the following closed list shall be used:
Technical Provisions — 1 — Reported
By country
2 — Not reported as no non-life business
3 — Not due in accordance with instructions of the template
0 — Not reported other reason (in this case special justification is needed)
C0010/R0310 | S.18.01 — Projection of | One of the options in the following closed list shall be used:

future cash flows (Best
Estimate — Non Life)

1 — Reported
2 — Not reported as no non-life business

0 — Not reported other reason (in this case special justification is needed)
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ITEM INSTRUCTIONS
C0010/R0320 | S.19.01 — Non-life in- | One of the options in the following closed list shall be used:
surance claims 1 — Reported
2 — Not reported as no non-life business
0 — Not reported other reason (in this case special justification is needed)
C0010/R0330 | S.20.01 — Develop- One of the options in the following closed list shall be used:
ment of the distribution o
of the claims incurred 1 — Reported
2 — Not reported as no non-life business
0 — Not reported other reason (in this case special justification is needed)
CO010/R0340 | S.21.01 — Loss distri- | One of the options in the following closed list shall be used:
bution risk profile 1 — Reported
2 — Not reported as no non-life business
0 — Not reported other reason (in this case special justification is needed)
C0010/R0350 | S.21.02 — Underwrit- | One of the options in the following closed list shall be used:
ing risks non-life 1 — Reported
2 — Not reported as no non-life business
0— Not reported other reason (in this case special justification is needed)
C0010/R0360 | S.21.03 — Non-life dis- | One of the options in the following closed list shall be used:
FribuFion of underwr.it- 1 — Reported
ing risks — by sum in-
sured 2 — Not reported as no non-life business
0 — Not reported other reason (in this case special justification is needed)
C0010/R0370 | S.22.01 — Impact of One of the options in the following closed list shall be used:
long term guarantees 1 — Reported
measures and transi-
tionals 2 — Not reported as no long term guarantees measures (LTG) measures or
transitionals are applied
0 — Not reported other reason (in this case special justification is needed)
C0010/R0380 | S.22.04 — Information | One of the options in the following closed list shall be used:

on the transitional on
interest rates calculation

1 — Reported
2 — Not reported as no such transitional measure is applied

0 — Not reported other reason (in this case special justification is needed)
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ITEM INSTRUCTIONS
C0010/R0390 | S.22.05 — Overall cal- | One of the options in the following closed list shall be used:
'culation of the' transit- | 1 — Reported
ional on technical provi-
sions 2 — Not reported as no such transitional measure is applied
0 — Not reported other reason (in this case special justification is needed)
CO010/R0400 | S.22.06 — Best estimate | One of the options in the following closed list shall be used:
§ubject to volatility ad- | ; _p eported
justment by country
and currency 2 — Not reported as volatility adjustment not applied
0 — Not reported (in this case special justification is needed)
CO010/R0410 | S.23.01 — Own funds | One of the options in the following closed list shall be used:
1 — Reported
6 — Exempted under Article 35 (6) to (8)
0 — Not reported (in this case special justification is needed)
C0010/R0420 | S.23.02 — Detailed in- | One of the options in the following closed list shall be used:
formation by tiers on 1 — Reported
own funds
0 — Not reported (in this case special justification is needed)
C0010/R0430 | S.23.03 — Annual One of the options in the following closed list shall be used:
movements on own 1 — Reported
funds
0 — Not reported (in this case special justification is needed)
C0010/R0440 | S.23.04 — List of items | One of the options in the following closed list shall be used:
on own funds 1 — Reported
0 — Not reported (in this case special justification is needed)
C0010/R0450 | S.24.01 — Participa- One of the options in the following closed list shall be used:
tions held 1 — Reported
2 — Not reported as no participations held
0 — Not reported (in this case special justification is needed)
C0010/R0460 | S.25.01 — Solvency Ca- | One of the options in the following closed list shall be used:

pital Requirement — for
undertakings on Stand-
ard Formula

1 — Reported as standard formula (SF) is used
2 — Reported due to Article 112 request
8 — Not reported as use of partial internal model (PIM’)

9 — Not reported as use of full internal model (IM)

0 — Not reported other reason (in this case special justification is needed)
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ITEM INSTRUCTIONS
C0010/R0470) | S.25.02 — Solvency Ca- | One of the options in the following closed list shall be used:
pital Requirement — for | | __ p.o o g
undertakings using the P
standard formula and 9 — Not reported as use of full internal model
partial internal model 10 — Not reported as use of standard formula
0 — Not reported other reason (in this case special justification is needed)
C0010/R0480 | S.25.03 — Solvency Ca- | One of the options in the following closed list shall be used:
pital Requirement — for | | _ poo o4
undertakings on Full In- eporte
ternal Models 8 — Not reported as use of partial internal model
10 — Not reported as use of standard formula
0 — Not reported other reason (in this case special justification is needed)
CO010/R0O500 | S.26.01 — Solvency Ca- | One of the options in the following closed list shall be used:
pital Requirement — 1 —R
Market risk eported
2 — Not reported as risk not existent
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
CO010/R0510 | S.26.02 — Solvency Ca- | One of the options in the following closed list shall be used:
pital Requirement — 1 — Revorted
Counterparty default eporte
risk 2 — Not reported as risk not existent
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
C0010/R0520 | S.26.03 — Solvency Ca- | One of the options in the following closed list shall be used:

pital Requirement —
Life underwriting risk

1 — Reported

2 — Not reported as risk not existent

8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model

11 — Not reported as reported at RFF/MAP level

0 — Not reported other reason (in this case special justification is needed)
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C0010/R0530 | S.26.04 — Solvency Ca- | One of the options in the following closed list shall be used:
pital Requirement — 1 — Reported
Health underwriting eporte
risk 2 — Not reported as risk not existent
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
CO010/R0540 | S.26.05 — Solvency Ca- | One of the options in the following closed list shall be used:
pital Requirement — _
Non-Life underwriting 1 — Reported
risk 2 — Not reported as risk not existent
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
C0010/R0550 | S.26.06 — Solvency Ca- | One of the options in the following closed list shall be used:
pital Requirement — 1 — Revorted
Operational risk eporte
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
C0010/R0560 | S.26.07 — Solvency Ca- | One of the options in the following closed list shall be used:
p.ital Requirement — 1 — Reported
Simplifications
2 — Not reported as no simplified calculations used
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
CO010/R0570 | S.27.01 — Solvency Ca- | One of the options in the following closed list shall be used:

pital Requirement —
Non-Life and Health
catastrophe risk

1 — Reported
2 — Risk not existent

8 — Not reported as use of partial internal model
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9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
C0010/R0580 | S.28.01 — Minimum One of the options in the following closed list shall be used:
Capita! Requirement — | ;_ Reported
Only life or only non—
life insurance or reinsur- | 2 — Not reported as both life and non-life insurance or reinsurance activ-
ance activity ity
0— Not reported other reason (in this case special justification is needed)
C0010/R0590 | S.28.02 — Minimum One of the options in the following closed list shall be used:
Capital Requirement — | 1 __p
Both life and non-life eported
insurance activity 2 — Not reported as only life or only non-life insurance or reinsurance ac-
tivity or only reinsurance activity
0 — Not reported other reason (in this case special justification is needed)
CO010/R0600 | S.29.01 — Excess of One of the options in the following closed list shall be used:
Assets over Liabilities 1 — Reported
0 — Not reported other reason (in this case special justification is needed)
CO010/R0610 | S.29.02 — Excess of One of the options in the following closed list shall be used:
Asset.s over Li.abilities — | 1 — Reported
explained by invest-
ments and financial li- | 0 — Not reported other reason (in this case special justification is needed)
abilities
C0010/R0620 | S.29.03 — Excess of One of the options in the following closed list shall be used:
Asset§ over Liabilit@es — | 1 — Reported
explained by technical
provisions 0 — Not reported other reason (in this case special justification is needed)
C0010/R0630 | S.29.04 — Detailed One of the options in the following closed list shall be used:
analysis per period — 1 —R
Technical flows versus eported
Technical provisions 0 — Not reported other reason (in this case special justification is needed)
CO010/R0640 | S.30.01 — Facultative | One of the options in the following closed list shall be used:

covers for non-life and
life business basic data

1 — Reported
2 — Not reported as no facultative covers

0 — Not reported other reason (in this case special justification is needed)
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C0010/R0650 | S.30.02 — Facultative | One of the options in the following closed list shall be used:
covers for non-life and
1 — Reported
life business shares data eporte
2 — Not reported as no facultative covers
0 — Not reported other reason (in this case special justification is needed)
C0010/R0660 | S.30.03 — Outgoing One of the options in the following closed list shall be used:
Reinsurance Program 1 — Reported
basic data
2 — Not reported as no reinsurance
0 — Not reported other reason (in this case special justification is needed)
C0010/R0670 | S.30.04 — Outgoing One of the options in the following closed list shall be used:
Reinsurance Program 1 — Reported
shares data P
2 — Not reported as no reinsurance
0 — Not reported other reason (in this case special justification is needed)
C0010/R0680 | S.31.01 — Share of re- | One of the options in the following closed list shall be used:
insurers (including Fi- 1 — Reported
nite Reinsurance and P
SPV’s) 2 — Not reported as no reinsurance
0 — Not reported other reason (in this case special justification is needed)
CO010/R0690 | S.31.02 — Special Pur- | One of the options in the following closed list shall be used:
pose Vehicles 1 — Reported
2 — Not reported as no Special Purpose Insurance Vehicles
0 — Not reported other reason (in this case special justification is needed)
C0010/R0740 | S.36.01 — IGT — One of the options in the following closed list shall be used:
Equity—type transac- 1 — Reported
tions, debt and asset cporte
transfer 2 — Not reported as no intragroup transaction (IGT) on Equity—type
transactions, debt and asset transfer
12 — Not reported as no parent undertaking is a mixed-activity insurance
holding company where they are not part of a group as defined under
Article 213 (2) (a), (b) and (c) of Solvency II Directive
0 — Not reported other reason (in this case special justification is needed)
C0010/R0750 | S.36.02 — IGT — Deri- | One of the options in the following closed list shall be used:

vatives

1 — Reported

2 — Not reported as no IGT on Derivatives
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12 — Not reported as no parent undertaking is a mixed—-activity insurance
holding company where they are not part of a group as defined under
Article 213 (2) (a), (b) and (c) of Solvency II Directive
0 — Not reported other reason (in this case special justification is needed)
C0010/R0760 | S.36.03 — IGT — Inter- | One of the options in the following closed list shall be used:
nal reinsurance 1 — Reported
2 — Not reported as no IGT on Internal reinsurance
12 — Not reported as no parent undertaking is a mixed—-activity insurance
holding company where they are not part of a group as defined under
Article 213 (2) (a), (b) and (c) of Solvency II Directive
0 — Not reported other reason (in this case special justification is needed)
C0010/R0770 | S.36.04 — IGT — Cost | One of the options in the following closed list shall be used:
Sharing, contingent li-
’ 1 — Reported
abilities, off BS and cporte
other items 2 — Not reported as no IGT on Cost Sharing, contingent liabilities, off Bal-
ance Sheet (BS’) and other items
12 — Not reported as no parent undertaking is a mixed-activity insurance
holding company where they are not part of a group as defined under
Article 213 (2) (a), (b) and (c) of Solvency II Directive
0 — Not reported other reason (in this case special justification is needed)
C0010/R0790 | SR.02.01 — Balance One of the options in the following closed list shall be used:
Sheet 1 — Reported
2 — Not reported as no RFF/MAP
14 — Not reported as refers to MAP fund
0 — Not reported other reason (in this case special justification is needed)
C0010/R0O800 | SR.12.01 — Life and One of the options in the following closed list shall be used:
Heath. SLT Technical 1 — Reported
Provisions
2 — Not reported as no RFF/MAP or no life and health SLT business
0 — Not reported other reason (in this case special justification is needed)
C0010/R0O810 | SR.17.01 — Non-Life | One of the options in the following closed list shall be used:

Technical Provisions

1 — Reported
2 — Not reported as no RFF/MAP or no non-life business

0 — Not reported other reason (in this case special justification is needed)
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C0010/R0820 | SR.22.02 — Projection | One of the options in the following closed list shall be used:
of future cash flows
1 — Reported
(Best Estimate — Match- cporte
ing portfolios) 2 — Not reported as no Matching Adjustment (MA) is applied
15 —Not reported as refers to RFF or remaining part
0 — Not reported other reason (in this case special justification is needed)
C0010/R0830 | SR.22.03 — Informa- One of the options in the following closed list shall be used:
tion on the matchir}g 1 — Reported
adjustment calculation
2 — Not reported as no MA is applied
15 —Not reported as refers to RFF or remaining part
0 — Not reported other reason (in this case special justification is needed)
C0010/R0840 | SR.25.01 — Solvency One of the options in the following closed list shall be used:
gartl;i;taleReqmrement " | 1 — Reported as standard formula is used
2 — Reported due to Article 112 request
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
0 — Not reported other reason (in this case special justification is needed)
C0010/R0850 | SR.25.02 — Solvency One of the options in the following closed list shall be used:
Capital Requirement — _
SF and PIM 1 — Reported
9 — Not reported as use of full internal model
10 — Not reported as use of standard formula
0 — Not reported other reason (in this case special justification is needed)
C0010/R0860 | SR.25.03 — Solvency | One of the options in the following closed list shall be used:
ICl\jllpital Requirement — | 1 __ ¢ eported
8 — Not reported as use of partial internal model
10 — Not reported as use of standard formula
0 — Not reported other reason (in this case special justification is needed)
C0010/R0870 | SR.26.01 — Solvency One of the options in the following closed list shall be used:

Capital Requirement —
Market risk

1 — Reported

2 — Risk not existent

8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model

11 — Not reported as reported at RFF/MAP level

0 — Not reported other reason (in this case special justification is needed)
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CO010/R0880 | SR.26.02 — Solvency | One of the options in the following closed list shall be used:
Capital Requirement — | pooo g
Counterparty default eporte
risk 2 — Risk not existent
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
CO010/R0890 | SR.26.03 — Solvency One of the options in the following closed list shall be used:
Capital Requirement — _
Life underwriting risk 1 — Reported
2 — Risk not existent
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
C0010/R0900 | SR.26.04 — Solvency One of the options in the following closed list shall be used:
Capital Requirement — | ; __p
Health underwriting eported
risk 2 — Risk not existent
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
CO010/R0910 | SR.26.05 — Solvency | One of the options in the following closed list shall be used:
Capital Requirement — o
Non-Life underwriting 1 — Reported
risk 2 — Risk not existent
8 — Not reported as use of partial internal model
9 — Not reported as use of full internal model
11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
C0010/R0920 | SR.26.06 — Solvency One of the options in the following closed list shall be used:

Capital Requirement —
Operational risk

1 — Reported
8 — Not reported as use of partial internal model

9 — Not reported as use of full internal model
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11 — Not reported as reported at RFF/MAP level
0 — Not reported other reason (in this case special justification is needed)
C0010/R0930 | SR.26.07 — Solvency One of the options in the following closed list shall be used:

Capital Requirement —
Simplifications

1 — Reported

2 — Not reported as no simplified calculations used
8 — Not reported as use of partial internal model

9 — Not reported as use of full internal model

11 — Not reported as reported at RFF/MAP level

0 — Not reported other reason (in this case special justification is needed)

C0010/R0940

SR.27.01 — Solvency
Capital Requirement —
Non-Life Catastrophe
risk

One of the options in the following closed list shall be used:
1 — Reported

2 — Risk not existent

8 — Not reported as use of partial internal model

9 — Not reported as use of full internal model

11 — Not reported as reported at RFF/MAP level

0 — Not reported other reason (in this case special justification is needed)

$.01.02 — Basic information

General comments:

This section relates to opening, quarterly and annual submission of information for individual entities.

ITEM INSTRUCTIONS

C0010/R0010 | Undertaking name Legal name of the undertaking. Needs to be consistent over different sub-
missions

C0010/R0020 | Undertaking identifica- | Identification code of the undertaking, using the following priority:

tion code — Legal Entity Identifier (LEI)
— Identification code used in the local market, attributed by supervisory
authority
C0010/R0030 | Type of code of under- | Type of ID Code used for the ‘Undertaking Identification code’ item. One of

taking

the options in the following closed list shall be used:
1 — LEI
2 — Specific code
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C0010/R0040 | Type of undertaking Identify the type of the reporting undertaking. The following closed list of
options shall be used to identify the activity of the undertaking:
1 — Undertakings pursuing both life and non-life insurance activity
2 — Life undertakings
3 — Non-Life undertakings
C0010/R0050 | Country of authoris- Identify the ISO 3166-1 alpha-2 code of the country where the undertak-
ation ing was authorised (Home—country)
C0010/R0070 | Language of reporting | Identify the 2 letter code of ISO 639-1 code of the language used in the
submission of information
C0010/R0O080 | Reporting submission Identify the ISO 8601 (yyyy—mm-—dd) code of the date when the reporting
date to the supervisory authority is made
C0010/R0090 | Reporting reference date | Identify the ISO 8601 (yyyy—-mm-dd) code of the date identifying the last
day of the reporting period
C0010/R0O100 | Regular/Ad-hoc submis- | Identify if the submission of information relates to regular submission of
sion information or ad-hoc. The following closed list of options shall be used:
1 — Regular reporting
2 — Ad-hoc reporting
C0010/R0110 | Currency used for re- Identify the ISO 4217 alphabetic code of the currency of the monetary
porting amounts used in each report
C0010/R0120 | Accounting standards Identification of the accounting standards used for reporting items in
$.02.01, financial statements valuation. The following closed list of options
shall be used:
1 — The undertaking is using International Financial Reporting Standards
(IFRS)
2 — The undertaking is using local generally accepted accounting prin-
ciples (GAAP’) (other than IFRS)
C0010/R0130 | Method of Calculation | Identify the method used to calculate the SCR. The following closed list of
of the SCR options shall be used:
1 — Standard formula
2 — Partial internal model
3 — Full internal model
C0010/R0140 | Use of undertaking spe- | Identify if the undertaking is reporting figures using undertaking specific

cific parameters

parameters. The following closed list of options shall be used:
1 — Use of undertaking specific parameters

2 — Don't use undertaking specific parameters
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C0010/R0150 | Ring-Fenced Funds Identify if the undertaking is reporting activity by Ring Fenced Funds (RFF).

The following closed list of options shall be used:
1 — Reporting activity by RFF
2 — Not reporting activity by RFF

C0010/R0170

Matching adjustment

Identify if the undertaking is reporting figures using the matching adjust-
ment. The following closed list of options shall be used:

1- Use of matching adjustment

2 — No use of matching adjustment

C0010/R0180

Volatility adjustment

Identify if the undertaking is reporting figures using the volatility adjust-
ment. The following closed list of options shall be used:

1- Use of volatility adjustment

2 — No use of volatility adjustment

C0010/R0190

Transitional measure on
the risk—free interest
rate

Identify if the undertaking is reporting figures using the transitional adjust-
ment to the relevant risk-free interest rate term structure. The following
closed list of options shall be used:

1 — Use of transitional measure on the risk—free interest rate

2 — No use of transitional measure on the risk—free interest rate

C0010/R0200

Transitional measure on
technical provisions

Identify if the undertaking is reporting figures using the transitional deduc-
tion to technical provisions. The following closed list of options shall be
used:

1 — Use of transitional measure on technical provisions

2 — No use of transitional measure on technical provisions

C0010/R0210

Initial submission or re—
submission

Identify if it is an initial submission of information or a re-submission of
information in relation to a reporting reference date already reported. The
following closed list of options shall be used:

1 — Initial submission

2 — Re-submission

S.01.03 — Basic Information — RFF and matching adjustment portfolios

General comments:

This section relates to opening and annual submission of information for individual entities.

All ring—fenced funds and matching portfolios should be identified regardless if they are material for the purposes of
submission of information.
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In the first table all ring—fenced funds and matching adjustments portfolios shall be reported. In case a ring—fenced fund
has a matching portfolio not covering the full RFF three funds have to be identified, one for the RFF, other for the MAP
inside the RFF and other for the remaining part of the fund (vice-versa for the situations where a MAP has a RFF).

In the second table the relations between the funds as explained in previous paragraph are explained. Only the funds
with such relations shall be reported in the second table.

ITEM INSTRUCTIONS

List of all RFF/MAP (overlaps allowed)

C0040 Fund [Portfolio Number Number which is attributed by the undertaking, corresponding to
the unique number assigned to each ring fenced fund and matching
adjustment portfolio. This number has to be consistent over time
and shall be used to identify the ring fenced funds and the matching
portfolio number in other templates.

C0050 Name of ring—fenced fund/ Indicate the name of the ring fenced fund and matching adjustment
Matching adjustment portfolio | portfolio.

When possible (if linked to a commercial product) the commercial
name shall be used. If not possible, e.g. if the fund is linked to sev-
eral commercial products, a different name shall be used.

The name shall be unique and be kept consistent over time.

C0060 RFF/MAP/Remaining part of a | Indicate if it is a ring fenced fund or a matching portfolio. In the
fund cases where other funds are included within one fund this cell shall
identify the type of each fund or sub—fund. One of the options in
the following closed list shall be used:

1 — Ring—fenced fund
2 — Matching portfolio

3 — Remaining part of a fund

C0070 RFF/MAP with sub RFF/MAP Identify if the fund identified has other funds embedded. One of the
options in the following closed list shall be used:

1 — Fund with other funds embedded
2 — Not a fund with other funds embedded
Only the ‘mother’ fund shall be identified with option 1.

C0080 Material Indicate if the ring—fenced fund or a matching portfolio is material
for the purposes of detailed submission of information. One of the
options in the following closed list shall be used:

1 — Material
2 — Not material

In case of fund with other funds embedded, this item is to be re-
ported only for the ‘mother’ fund.

C0090 Article 304 Indicate whether the RFF is under Article 304 of Solvency II Direc-
tive. One of the following option shall be used:

1 — RFF under Article 304 — with the option for the equity risk
sub—module

2 — RFF under Article 304 — without the option for the equity
risk sub-module

3 — RFF not under Article 304




L 347/426 Official Journal of the European Union 31.12.2015

ITEM INSTRUCTIONS

List of RFF/MAP with sub RFF/MAP

C0100 Number of RFF/MAP with sub | For the funds with other funds embedded (option 1 reported in item
RFF/MAP C0070) identify the number as defined for item C0040.
The fund shall be repeated for as many rows as needed to report the
funds embedded.
C0110 Number of sub RFF/MAP Identify the number of the funds embedded in other funds as defined

for item C0040.

C0120 Sub RFF/MAP Identify if the nature of the fund embedded in other funds. One of
the options in the following closed list shall be used:

1 — Ring—fenced fund
2 — Matching portfolio

$.02.01 — Balance sheet
General comments:

This section relates to opening, quarterly and annual submission of information for individual entities, ring fenced—funds
and remaining part.

The ‘Solvency II value’ column (C0010) shall be completed using the valuation principles set out in the
Directive2009/138EC, Delegated Regulation (EU) 2015/35, Solvency 2 Technical Standards and Guidelines.

With regards to the ‘Statutory accounts value’ column (C0020), recognition and valuation methods are the ones used by
undertakings in their statutory accounts in accordance with the local GAAP or IFRS if accepted as local GAAP. In
template SR.02.01 this column is only applicable if the development of financial statements by RFF is required by
national law.

The default instruction is that each item shall be reported in the ‘Statutory accounts value’ column, separately. However,
in the ‘Statutory accounts value’ column the dotted rows were introduced in order to enable the reporting of aggregated
figures if the split figures are not available.

ITEM INSTRUCTIONS
Assets
20020 Ring—fenced fund or remaining | Identifies whether the reported figures are with regard to a RFF or to
part the remaining part. One of the options in the following closed list

shall be used:
1 — RFF
2 — Remaining part

70030 Fund number When item Z0020 = 1, this is a unique number of fund, as attribu-
ted by the undertaking. It shall remain unvarying over time. It shall
not be re-used for any other fund.
The number shall be used consistently across all templates, where
relevant, to identify that fund.
When item Z0020 = 2, then report ‘0’
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ITEM INSTRUCTIONS

C0020/R0010 | Goodwill Intangible asset that arises as the result of a business combination
and that represents the economic value of assets that cannot be indi-
vidually identified or separately recognised in a business combina-
tion.

C0020/R0020 | Deferred acquisition costs Acquisition costs relating to contracts in force at the balance sheet
date which are carried forward from one reporting period to subse-
quent reporting periods, relating to the unexpired periods of risks.
In relation to life business, acquisition costs are deferred when it is
probable that they will be recovered.

C0010-C0020/ | Intangible assets Intangible assets other than goodwill. An identifiable non-monetary
R0030 asset without physical substance.

C0010-C0020/ | Deferred tax assets Deferred tax assets are the amounts of income taxes recoverable in
R0040 future periods in respect of:

(a) deductible temporary differences;
(b) the carryforward of unused tax losses; and/or
(c) the carryforward of unused tax credits.

C0010-C0020/ | Pension benefit surplus This is the total of net surplus related to employees’ pension scheme.
R0O050

C0010-C0020/ | Property, plant & equipment Tangible assets which are intended for permanent use and property
R0060 held for own use held by the undertaking for own use. It includes also property for
own use under construction.

C0010-C0020/ | Investments (other than assets | This is the total amount of investments, excluding assets held for in-
R0070 held for index-linked and dex-linked and unit-linked contracts.
unit-linked contracts)

C0010-C0020/ | Property (other than for own | Amount of the property, other than for own use. It includes also
R0080 use) property under construction other than for own use.

C0010-C0020/ | Holdings in related undertak- | Participations as defined in Article 13(20) and 212 (2) and holdings
R0090 ings, including participations | in related undertakings in Article 212(1)(b) of Directive
2009/138|EC.

When part of the assets regarding participation and related under-
takings refer to unit and index linked contracts, these parts shall be
reported in ‘Assets held for index-linked and unit-linked contracts’
in C0010-C0020/R0220.
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C0010-C0020/ | Equities This is the total amount of equities, listed and unlisted.

R0O100 With regard to ‘statutory accounts values’ column (C0020), where-

the split between listed and unlisted is not available, this item shall
reflect the sum.

C0010-C0020/ | Equities — listed Shares representing corporations’ capital, e.g. representing ownership
RO110 in a corporation, negotiated on a regulated market or on a multilat-
eral trading facility, as defined by Directive 2004/39/EC.

It shall exclude holdings in related undertakings, including participa-
tions.

With regard to ‘statutory accounts values’ column (C0020), where
the split between listed and unlisted is not available, this item shall
not be reported.

C0010-C0020/ | Equities — unlisted Shares representing corporations’ capital, e.g. representing ownership
R0120 in a corporation, not negotiated on a regulated market or on a mul-
tilateral trading facility, as defined by Directive 2004/39/EC.

It shall exclude holdings in related undertakings, including participa-
tions.

With regard to ‘statutory accounts values’ column (C0020), where
the split between listed and unlisted is not available, this item shall
not be reported.

C0010-C0020/ | Bonds This is the total amount of government bonds, corporate bonds,
RO130 structured notes and collateralised securities.

With regard to ‘statutory accounts values’ column (C0020) — where
the split of bonds is not available, this item shall reflect the sum.

C0010-C0020/ | Government Bonds Bonds issued by public authorities, whether by central governments,
RO140 supra—-national government institutions, regional governments or lo-
cal authorities and bonds that are fully, unconditionally and irrevoc-
ably guaranteed by the European Central Bank, Member States’ cen-
tral government and central banks denominated and funded in the
domestic currency of that central government and the central bank,
multilateral development banks referred to in paragraph 2 of Article
117 of Regulation (EU) No 575/2013 or international organisations
referred to in Article 118 of Regulation (EU) No 575/2013, where
the guarantee meets the requirements set out in Article 215 of Dele-
gated Regulation (EU) 2015/35.

With regard to ‘statutory accounts values” column (C0020), where
the split between bonds, structured products and collateralised secu-
rities is not available, this item shall not be reported.

C0010-C0020/ | Corporate Bonds Bonds issued by corporations

ROT50 With regard to ‘statutory accounts values’ column (C0020), where-

the split between bonds, structured products and collateralised secu-
rities is not available, this item shall not be reported.
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C0010-C0020/ | Structured notes Hybrid securities, combining a fixed income (return in a form of
RO160 fixed payments) instrument with a series of derivative components.

Excluded from this category are fixed income securities that are is-
sued by sovereign governments. Concerns securities that have em-
bedded any categories of derivatives, including Credit Default Swaps
(‘CDS’), Constant Maturity Swaps (‘CMS), Credit Default Options
(‘CDOp). Assets under this category are not subject to unbundling.

With regard to ‘statutory accounts values’ column (C0020), where-
the split between bonds, structured products and collateralised secu-
rities is not available, this item shall not be reported.

C0010-C0020/ | Collateralised securities Securities whose value and payments are derived from a portfolio of
R0O170 underlying assets. Includes Asset Backed Securities (‘ABS’), Mortgage
Backed securities (MBS’), Commercial Mortgage Backed securities
(‘CMBS’), Collateralised Debt Obligations (CDO’), Collateralised Loan
Obligations (‘CLO’), Collateralised Mortgage Obligations (CMO’)

With regard to ‘statutory accounts values’ column (C0020), where
the split between bonds, structured products and collateralised secu-
rities is not available, this item shall not be reported.

C0010-C0020/ | Collective Investments Under- | Collective investment undertaking means an undertaking for collec-
R0180 takings tive investment in transferable securities (‘UCITS) as defined in
Article 1(2) of Directive 2009/65/EC of the European Parliament
and of the Council or an alternative investment fund (AIF) as defined
in Article 4(1)(a) of Directive 2011/61/EU of the European Parlia-
ment and of the Council.

C0010-C0020/ | Derivatives A financial instrument or other contract with all three of the follow-
R0O190 ing characteristics:

(a) Its value changes in response to the change in a specified interest
rate, financial instrument price, commodity price, foreign ex-
change (FX)) rate, index of prices or rates, credit rating or credit
index, or other variable, provided in the case of a non—financial
variable that the variable is not specific to a party to the contract
(sometimes called the ‘underlying’).

(b) Tt requires no initial net investment or an initial net investment
that is smaller than would be required for other types of con-
tracts that would be expected to have a similar response to
changes in market factors.

(c) It is settled at a future date.

Solvency II value, only if positive, of the derivative as of the report-

ing date is reported here (in case of negative value, see R0790).

C0010-C0020/ | Deposits other than cash Deposits other than cash equivalents that cannot be used to make
R0200 equivalents payments until before a specific maturity date and that are not ex-
changeable for currency or transferable deposits without any kind of
significant restriction or penalty.
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C0010-C0020/ | Other investments Other investments not covered already within investments reported
R0210 above.

C0010-C0020/ | Assets held for index-linked Assets held for index-linked and unit-linked contracts (classified in
R0220 and unit-linked contracts line of business 31 as defined in Annex I of Delegated Regulation
(EU) 2015/35).

C0010-C0020/ | Loans and mortgages This is the total amount of loans and mortgages, i.e. financial assets
R0230 created when undertakings lend funds, either with or without collat-
eral, including cash pools.

With regard to ‘statutory accounts values’ column (C0020) — where
the split of the split of loans & mortgages is not available, this item
shall reflect the sum

C0010-C0020/ | Loans on policies Loans made to policyholders, collateralised on policies (underlying
R0240 technical provisions).

With regard to ‘statutory accounts values’ column (C0020), where-
the split between loans on policies, loans on mortgages to indi-
viduals and other loans and mortgages is not available, this item
shall not be reported.

C0010-C0020/ | Loans and mortgages to indi- | Financial assets created when creditors lend funds to debtors — indi-
R0250 viduals viduals, with collateral or not, including cash pools.

With regard to ‘statutory accounts values’ column (C0020), where—
the split between loans on policies, loans on mortgages to indi-
viduals and other loans and mortgages is not available, this item
shall not be reported.

C0010-C0020/ | Other loans and mortgages Financial assets created when creditors lend funds to debtors —
R0260 others, not classifiable in item R0240 or R0250, with collateral or
not, including cash pools.

With regard to ‘statutory accounts values’” column (C0020), where—
the split between loans on policies, loans on mortgages to indi-
viduals and other loans and mortgages is not available, this item
shall not be reported.

C0010-C0020/ | Reinsurance recoverables from: | This is the total amount of reinsurance recoverables. It corresponds
R0270 to the amount of reinsurer share of technical provisions (including
Finite reinsurance and SPV).

C0010-C0020/ | Non-life and health similar to | Reinsurance recoverables in respect of technical provisions for non-
R0280 non-life life and health similar to non-life.
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With regard to ‘statutory accounts values’ column (C0020), where
the split between non-life excluding health and health similar to
non-life is not available this item shall reflect the sum.

C0010-C0020/
R0290

Non-life excluding health

Reinsurance recoverables in respect of technical provisions for non-
life business, excluding technical provisions for health— similar to
non -life

C0010-C0020/
R0300

Health similar to non-life

Reinsurance recoverables in respect of technical provisions for health
similar to non — life.

C0010-C0020/
R0O310

Life and health similar to life,

excluding health and index-
linked and unit-linked

Reinsurance recoverable in respect of technical provisions for life
and health similar to life, excluding health and index-linked and
unit-linked

With regard to ‘statutory accounts values’ column (C0020), where
the split between life excluding health and index-linked and unit—
linked and health similar to life is not available, this item shall reflect
the sum.

C0010-C0020/
R0320

Health similar to life

Reinsurance recoverables in respect of technical provisions for
health—similar to life.

C0010-C0020/
R0330

Life excluding health and in-
dex-linked and unit-linked

Reinsurance recoverables in respect of technical provisions for life
business, excluding technical provisions health—similar to life techni-
ques and technical provisions for index-linked and unit-linked.

C0010-C0020/
R0340

Life index-linked and unit—
linked

Reinsurance recoverables in respect of technical provisions for life in-
dex-linked and unit-linked business.

€0010-C0020/
R0350

Deposits to cedants

Deposits relating to reinsurance accepted.
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C0010-C0020/
R0360

Insurance and intermediaries

receivables

Amounts past—due for payment by policyholders, insurers, and other
linked to insurance business, that are not included in cash—in flows
of technical provisions.

It shall include receivables from reinsurance accepted.

C0010-C0020/
R0370

Reinsurance receivables

Amounts past due by reinsurers and linked to reinsurance business
that are not included in reinsurance recoverables.

It might include: the amounts past due from receivables from rein-
surers that relate to settled claims of policyholders or beneficiaries;
receivables from reinsurers in relation to other than insurance events
or settled insurance claims, for example commissions.

C0010-C0020/
R0O380

Receivables (trade, not insur-

ance)

Includes amounts receivables from employees or various business
partners (not insurance—related), including public entities.

C0010-C0020/
R0390

Own shares (held directly)

This is the total amount of own shares held directly by the undertak-
ing.

C0010-C0020/
R0400

Amounts due in respect of
own fund items or initial fund

called up but

not yet paid in

Value of the amount due in respect of own fund items or initial fund
called up but not yet paid in.

C0010-C0020/
R0410

Cash and cash equivalents

Notes and coins in circulation that are commonly used to make pay-
ments, and deposits exchangeable for currency on demand at par
and which are directly usable for making payments by cheque, draft,
giro order, direct debit/credit, or other direct payment facility, with-
out penalty or restriction.

Bank accounts shall not be netted off, thus only positive accounts
shall be recognised in this item and bank overdrafts shown within li-
abilities unless where both legal right of offset and demonstrable in-
tention to settle net exist.

€0010-C0020/
R0420

Any other assets, not else-

where shown

This is the amount of any other assets not elsewhere already in-
cluded within balance Sheet items.

€0010-C0020/
R0500

Total assets

This is the overall total amount of all assets.

Liabilities

C0010-C0020/
RO510

Technical provisions — non-

life

Sum of the technical provisions non-life.
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This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of Minimum capital re-
quirement (MCR’) calculation.

With regard to ‘statutory accounts values’ column (C0020), where
the split of technical provisions for non -life between non — life
(excluding health) and health (similar to non — life) is not possible,
this item shall reflect the sum.

C0010-C0020/

Technical provisions — non-

This is the total amount of technical provisions for non — life busi-

R0520 life (excluding health) ness (excluding health).
This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0530 | Technical provisions — non— | This is the total amount of technical provisions calculated as whole
life (excluding health) — tech- | (replicable/hedgeable portfolio) for non — life business (excluding
nical provisions calculated as a | health).
whole This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0540 | Technical provisions — non— | This is the total amount of best estimate of technical provisions for
life (excluding health) — Best | non — life business (excluding health).
estimate Best estimate shall be reported gross of reinsurance.
This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0550 | Technical provisions — non— | This is the total amount of risk margin of technical provisions for

life (excluding health) — Risk

margin

non — life business (excluding health).

This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.

C0010-C0020/
R0560

Technical provisions — health
(similar to non-life)

This is the total amount of technical provisions for health (similar to
non — life).

This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
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C0010/R0570 | Technical provisions — health | This is the total amount of technical provisions calculated as a whole
(similar to non-life) — techni- | (replicable/hedgeable portfolio) for health (similar to non-life).
ca}ll plr0v1510ns caleulated as a | pic amount shall include the apportionment from the transitional
whole deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0580 | Technical provisions — health | This is the total amount of best estimate of technical provisions for
(similar to non —life) — Best health business (similar to non-life).
estimate Best estimate shall be reported gross of reinsurance.
This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0590 | Technical provisions — health | This is the total amount of risk margin of technical provisions for

(similar to non — life) — Risk
margin

health business (similar to non-life).

This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.

C0010-C0020/
R0600

Technical provisions — life
(excluding index-linked and
unit-linked)

Sum of the technical provisions life (excluding index-linked and
unit-linked).

This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.

With regard to ‘statutory accounts values’ column (C0020), where
the split of technical provisions life (excluding index — linked and
unit — linked) between health (similar to life) and life (excluding
health, index— linked and unit — linked) is not possible, this item
shall reflect the sum.

C0010-C0020/
R0O610

Technical provisions — health
(similar to life)

This is the total amount of technical provisions for health (similar to
life) business.

This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
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C0010/R0620 | Technical provisions — health | This is the total amount of technical provisions calculated as a whole
(similar to life) — technical (replicable/hedgeable portfolio) for health (similar to life) business.
pr}i)vllsmns calculated as a This amount shall include the apportionment from the transitional
whole deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
CO010/R0630 | Technical provisions — health | This is the total amount of best estimate of technical provisions for
(similar to life) — Best esti- health (similar to life) business.
mate Best estimate shall be reported gross of reinsurance.
This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0640 | Technical provisions — health | This is the total amount of risk margin of technical provisions for

(similar to life) — Risk margin

health (similar to life) business.

This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.

C0010-C0020/

Technical provisions — life

This is the total amount of technical provisions for life (excluding

R0650 (excl. health and index-linked | health and index — linked and unit — linked) business.
and unit-linked) This amount shall include the apportionment from the transitional
pp
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0660 | Technical provisions — life This is the total amount of technical provisions calculated as a whole
(excl. health and index-linked | (replicable/hedgeable portfolio) for life (excluding health and index
and unit-linked) — technical | — linked and unit — linked) business.
pr};);zlleswns calculated as a This amount shall include the apportionment from the transitional
W deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0670 | Technical provisions — life This is the total amount of best estimate of technical provisions for

(excl. health and index-linked
and unit-linked) — Best esti-
mate

life (excluding health and index — linked and unit — linked) busi-
ness.

Best estimate shall be reported gross of reinsurance.

This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
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C0010/R0680 | Technical provisions — life This is the total amount of risk margin of technical provisions for

(excl. health and index-linked
and unit-linked) — Risk mar-
gin

life (excluding health and index — linked and unit — linked) busi-
ness.

This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.

C0010-C0020/

Technical provisions — index—

This is the total amount of technical provisions for index — linked

R0690 linked and unit-linked and unit — linked business.
This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0O700 | Technical provisions — index— | This is the total amount of technical provisions calculated as a whole
linked and unit-linked — tech- | (replicable/hedgeable portfolio) for index — linked and unit —
nical provisions calculated as a | linked business.
whole This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0710 | Technical provisions — index— | This is the total amount of best estimate of technical provisions for
linked and unit-linked — Best | index — linked and unit — linked business.
estimate Best estimate shall be reported gross of reinsurance
This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0010/R0720 | Technical provisions — index— | This is the total amount of risk margin of technical provisions for in-
linked and unit-linked — Risk | dex — linked and unit — linked business.
margin This amount shall include the apportionment from the transitional
deduction to technical provisions in accordance with the contribu-
tory methodology used for the purposes of MCR calculation.
C0020/R0730 | Other technical provisions Other technical provisions, as recognised by undertakings in their

statutory accounts, in accordance with the local GAAP or IFRS.
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C0010-C0020/ | Contingent liabilities A contingent liability is defined as:

R0740 a) a possible obligation that arises from past events and whose exist-

ence will be confirmed only by the occurrence or non-occur-
rence of one or more uncertain future events not wholly within
the control of the entity; or
b) a present obligation that arises from past events even if:
(i) it is not probable that an outflow of resources embodying
economic benefits will be required to settle the obligation; or
(ii) the amount of the obligation cannot be measured with suffi-
cient reliability.
The amount of contingent liabilities recognised in the balance sheet

shall follow the criteria set in Article 11 of the Delegated Regulation
(EU) 2015/35.

C0010-C0020/ | Provisions other than technical | Liabilities of uncertain timing or amount, excluding the ones re-
R0750 provisions ported under ‘Pension benefit obligations’.

The provisions are recognised as liabilities (assuming that a reliable
estimate can be made) when they represent obligations and it is
probable that an outflow of resources embodying economic benefits
will be required to settle the obligations.

C0010-C0020/ | Pension benefit obligations This is the total net obligations related to employees’ pension
R0760 scheme.

C0010-C0020/ | Deposits from reinsurers Amounts (e.g. cash) received from reinsurer or deducted by the rein-
RO770 surer according to the reinsurance contract.

C0010-C0020/ | Deferred tax liabilities Deferred tax liabilities are the amounts of income taxes payable in
R0780 future periods in respect of taxable temporary differences.
C0010-C0020/ | Derivatives A financial instrument or other contract with all three of the follow-
R0790 ing characteristics:

(a) Its value changes in response to the change in a specified interest
rate, financial instrument price, commodity price, foreign ex-
change rate, index of prices or rates, credit rating or credit index,
or other variable, provided in the case of a non—financial variable
that the variable is not specific to a party to the contract (some-
times called the ‘underlying’).

(b) It requires no initial net investment or an initial net investment
that is smaller than would be required for other types of con-
tracts that would be expected to have a similar response to
changes in market factors.

() It is settled at a future date.

Only derivative liabilities shall be reported on this row (i.e. deriva-
tives with negative values as of the reporting date.) Derivatives assets
shall be reported under C0010-C0020/R0190.
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Undertakings which do not value derivatives in their Local GAAP do
not need to provide a financial statements value.

C0010-C0020/
R0O800

Debts owed to credit institu-
tions

Debts, such as mortgage and loans, owed to credit institutions, ex-
cluding bonds held by credit institutions (it is not possible for the
undertaking to identify all the holders of the bonds that it issues)
and subordinated liabilities. It This shall also include bank overdrafts.

€0010-C0020/
ROS10 (L20)

Financial liabilities other than
debts owed to credit institu-
tions

Financial liabilities including bonds issued by undertaking (held by
credit institutions or not), structured notes issued by the undertaking
itself and mortgage and loans due to other entities than credit insti-
tutions.

Subordinated liabilities shall not be included here.

C0010-C0020/
R0820

Insurance and intermediaries
payables

Amounts past due to policyholders, insurers and other business
linked to insurance, but that are not technical provisions.

Includes amounts past due to (re)insurance intermediaries (e.g. com-
missions due to intermediaries but not yet paid by the undertaking).

Excludes loans & mortgages due to other insurance companies, if
they only relate to financing and are not linked to insurance business
(such loans and mortgages shall be reported as financial liabilities).

It shall include payables from reinsurance accepted.

€0010-C0020/
R0830

Reinsurance payables

Amounts payable, past due to reinsurers (in particular current ac-
counts) other than deposits linked to reinsurance business, that are
not included in reinsurance recoverables.

Includes payables to reinsurers that relate to ceded premiums.

C0010-C0020/
R0840

Payables (trade, not insurance)

This is the total amount trade payables, including amounts due to
employees, suppliers, etc. and not insurance-related, parallel to recei-
vables (trade, not insurance) on asset side; includes public entities.

C0010-C0020/
R0O850

Subordinated liabilities

Subordinated liabilities are debts which rank after other specified
debts when undertaking is liquidated. This is the total of subordi-
nated liabilities classified as Basic Own Funds and those that are not
included in Basic Own Funds.

With regard to ‘statutory accounts values’ column (C0020), where
the split between subordinated liabilities not in basic own funds and
subordinated liabilities in basic own funds is not available, this item
shall reflect the sum.
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C0010-C0020/
R0860

Subordinated liabilities not in
Basic Own Funds

Subordinated liabilities are debts which rank after other specified
debts when undertaking is liquidated. Other debts may be even more
deeply subordinated. Only subordinated liabilities that are not classi-
fied in Basic Own Funds shall be presented here.

With regard to ‘statutory accounts values’ column (C0020), where
the split between subordinated liabilities not in basic own funds and
subordinated liabilities in basic own funds is not available, this item
shall not be reported.

C0010-C0020/
R0O870

Subordinated liabilities in Basic
Own Funds

Subordinated liabilities classified in Basic Own Funds.

With regard to ‘statutory accounts values’ column (C0020), where-
the split between subordinated liabilities not in basic own funds and
subordinated liabilities in basic own funds is not available, this item
shall not be reported.

C0010-C0020/
RO880

Any other liabilities, not else-
where shown

This is the total of any other liabilities, not elsewhere already in-
cluded in other Balance Sheet items.

C0010-C0020/
R0900

Total liabilities

This is the overall total amount of all liabilities

C0010/R1000

Excess of assets over liabilities

This is the total of undertaking’s excess of assets over liabilities, va-
lued in accordance with Solvency II valuation basis. Value of the as-
sets minus liabilities.

C0020/R1000

Excess of assets over liabilities

(statutory accounts value)

This is the total of excess of assets over liabilities of statutory ac-
counts value column.

S.02.02 — Assets and liabilities by currency

General comment:

This section relates to annual submission of information for individual entities.

This template is to be filled in accordance to the Balance sheet (5.02.01). Valuation principles are laid down in Directive
2009/138/EC, Delegated Regulation (EU) 2015/35, Solvency II Technical Standards and Guidelines.

This template is not required to be submitted if one single currency represents more than 90 % of assets and also of

liabilities.

If submitted, information on the reporting currency shall always be reported regardless of the amount of assets and
liabilities. Information reported by currency shall at least represent 90 % of the total assets and of the total liabilities.
The remaining 10 % shall be aggregated. If a specific currency has to be reported for either assets or liabilities to comply
with the 90 % rule then that currency shall be reported for both assets and liabilities.
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C0010/R0010 | Currencies Identify the ISO 4217 alphabetic code of each currency to be re-

ported.

C0020/R0020 | Total value of all currencies — | Report the total value of the investments (other than assets held for
Investments (other than assets | index-linked and unit-linked contracts) for all currencies.
held for index-linked and
unit-linked contracts)

C0030/R0020 | Value of the reporting cur- Report the value of the investments (other than assets held for in-
rency — Investments (other dex-linked and unit-linked contracts) for the reporting currency.
than assets held for index—
linked and unit-linked con-
tracts)

C0040/R0020 | Value of the remaining other | Report the total value of the investments (other than assets held for
currencies — Investments index-linked and unit-linked contracts) for the remaining currencies
(other than assets held for in- | that are not reported by currency.
dex-linked and unit-linked This means that this cell excludes the amount reported in the report-
contracts) ing currency (C0030/R0020) and in the material currencies reported

by currency (C0050/R0020).

C0050/R0020 | Value of material currencies — | Report the value of the investments (other than assets held for in-
Investments (other than assets | dex-linked and unit-linked contracts) for each of the currencies re-
held for index-linked and quired to be reported separately.
unit-linked contracts)

C0020/R0030 | Total value of all currencies — | Report the total value of other assets: Property, plant & equipment
Other assets: Property, plant & | held for own use, Cash and cash equivalents, Loans on policies,
equipment held for own use, | Loans & mortgages to individuals and Other loans & mortgages
Cash and cash equivalents, (other than index-linked and unit-linked contracts) for all curren-
Loans on policies, Loans & cies.
mortgages to individuals and
Other loans & mortgages
(other than index-linked and
unit-linked contracts)

C0030/R0030 | Value of the reporting cur- Report the value of the other assets: Property, plant & equipment
rency — Other assets: Prop- held for own use, Cash and cash equivalents, Loans on policies,
erty, plant & equipment held | Loans & mortgages to individuals and Other loans & mortgages
for own use, Cash and cash (other than index-linked and unit-linked contracts) for the reporting
equivalents, Loans on policies, | currency.

Loans & mortgages to indi-
viduals and Other loans &
mortgages (other than index—
linked and unit-linked con-
tracts)
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C0040/R0030 | Value of remaining other cur- | Report the total value the other assets: Property, plant & equipment
rencies — Other assets: Prop- | held for own use, Cash and cash equivalents, Loans on policies,
erty, plant & equipment held | Loans & mortgages to individuals and Other loans & mortgages
for own use, Cash and cash (other than index-linked and unit-linked contracts) for the remain-
equivalents, Loans on policies, | ing currencies that are not reported by currency.

L%ansl & n(qjogg;ge? to mgcgl;- This means that this cell excludes the amount reported in the report-
viduals and Other Joans ing currency (C0030/R0030) and in the currencies reported by cur-
mortgages (other than index— rency (C0050/R0030)

linked and unit-linked con- '

tracts)

C0050/R0030 | Value of material currencies — | Report the value of the other assets: Property, plant & equipment
Other assets: Property, plant & | held for own use, Cash and cash equivalents, Loans on policies,
equipment held for own use, Loans & mortgages to individuals and Other loans & mortgages
Cash and cash equivalents, (other than index-linked and unit-linked contracts) for each of the
Loans on policies, Loans & currencies required to be reported separately.
mortgages to individuals and
Other loans & mortgages
(other than index-linked and
unit-linked contracts)

C0020/R0040 | Total value of all currencies — | Report the total value of the assets held for index-linked and unit—
Assets held for index-linked linked contracts for all currencies.
and unit-linked contracts

C0030/R0040 | Value of the reporting cur- Report the value of the assets held for index-linked and unit-linked
rency — Assets held for in- contracts for the reporting currency.
dex-linked and unit-linked
contracts

C0040/R0040 | Value of remaining other cur- | Report the total value of the assets held for index-linked and unit—
rencies — Assets held for in- | linked contracts for the remaining currencies that are not reported
dex-linked and unit-linked by currency.
contracts This means that this cell excludes the amount reported in the report-

ing currency (C0030/R0040) and in the currencies reported by cur-
rency (C0050/R0040).

C0050/R0040 | Value of material currencies — | Report the value of the assets held for index-linked and unit-linked

Assets held for index-linked
and unit-linked contracts

contracts for all currencies required to be reported separately.




L 347442 Official Journal of the European Union 31.12.2015
ITEM INSTRUCTIONS

C0020/R0050 | Total value of all currencies — | Report the total value of the reinsurance recoverables for all curren-
Reinsurance recoverables cies.

C0030/R0050 | Value of the reporting cur- Report the value of the reinsurance recoverables for the reporting
rency — Reinsurance recover- | currency.
ables

C0040/R0050 | Value of remaining other cur- | Report the total value of the reinsurance recoverables for remaining
rencies — Reinsurance reco- currencies that are not reported by currency.
verables This means that this cell excludes the amount reported in the report-

ing currency (C0030/R0050) and in the currencies reported by cur-
rency (C0050/R0050).

C0050/R0050 | Value of material currencies — | Report the value of the Reinsurance recoverables for each of the cur-
Reinsurance recoverables rencies required to be reported separately.

C0020/R0060 | Total value of all currencies — | Report the total value of the deposits to cedants, insurance and inter-
Deposits to cedants, insurance | mediaries receivables and reinsurance receivables for all currencies.
and intermediaries receivables
and reinsurance receivables

C0030/R0060 | Value of the reporting cur- Report the value of the deposits to cedants, insurance and intermedi-
rency — Deposits to cedants, | aries receivables and reinsurance receivables for the reporting cur-
insurance and intermediaries rency.
receivables and reinsurance re-
ceivables

C0040/R0060 | Value of remaining other cur- | Report the value of the deposits to cedants, insurance and intermedi-
rencies — Deposits to cedants, | aries receivables and reinsurance receivables for the remaining cur-
insurance and intermediaries | rencies that are not reported by currency.
re?elx{ﬁbles and reinsurance re- | Thic means that this cell excludes the amount reported in the report-
cetvables ing currency (C0030/R0060) and in the currencies reported by cur-

rency (C0050/R0060).

C0050/R0060 | Value of material currencies — | Report the value of the deposits to cedants, insurance and intermedi-
Deposits to cedants, insurance | aries receivables and reinsurance receivables for each of the curren-
and intermediaries receivables | cies required to be reported separately.
and reinsurance receivables

C0020/R0070 | Total value of all currencies — | Report the total value of any other assets for all currencies.

Any other assets
C0030/R0070 | Value of the reporting cur- Report the value of any other assets for the reporting currency.

rency — Any other assets
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C0040/R0070 | Value of remaining other cur- | Report the total value of any other assets for the remaining curren-
rencies — Any other assets cies that are not reported by currency.
This means that this cell excludes the amount reported in the report-
ing currency (C0030/R0070) and in the currencies reported by cur-
rency (C0050/R0070).
C0050/R0070 | Value of material currencies — | Report the value of any other assets for each of the currencies re-
Any other assets quired to be reported separately.
C0020/R0100 | Total value of all currencies — | Report the total value of the total assets for all currencies.
Total assets
C0030/R0100 | Value of the reporting cur- Report the value of total assets for the reporting currency.
rency — Total assets
C0040/R0100 | Value of remaining other cur- | Report the value of total assets for the remaining currencies that are
rencies — Total assets not reported by currency.
This means that this cell excludes the amount reported in the report-
ing currency (C0030/R0100) and in the currencies reported by cur-
rency (C0050/R0100).
C0050/R0100 | Value of material currencies — | Report the value of total assets for each of the currencies required to
Total assets be reported separately.
C0020/R0110 | Total value of all currencies — | Report the total value of the technical provisions (excl. index-linked
Technical provisions (excluding | and unit-linked contracts) for all currencies.
index-linked and unit-linked
contracts)
C0030/R0110 | Value of the reporting cur- Report the value of the technical provisions (excl. index-linked and
rency — Technical provisions | unit-linked contracts) for the reporting currency
(excluding index-linked and
unit-linked contracts)
C0040/R0110 | Value of remaining other cur- | Report the total value of the technical provisions (excl. index-linked
rencies — Technical provisions | and unit-linked contracts) for the remaining currencies that are not
(excluding index-linked and reported by currency.
unit-linked contracts) This means that this cell excludes the amount reported in the report-
ing currency (C0030/R0110) and in the currencies reported by cur-
rency (C0050/R0110).
C0050/R0110 | Value of material currencies — | Report the value of the Technical provisions (excl. index-linked and

Technical provisions (excluding
index—linked and unit-linked
contracts)

unit-linked contracts) for each of the currencies required to be re-
ported separately
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C0020/R0120 | Total value of all currencies — | Report the total value of the technical provisions — index-linked
Technical provisions — index— | and unit-linked contracts for all currencies.
linked and unit-linked con-
tracts

C0030/R0120 | Value of the reporting cur- Report the value of the technical provisions — index-linked and
rency — Technical provisions | unit-linked contracts for the reporting currency.

— index-linked and unit—
linked contracts

C0040/R0120 | Value of remaining other cur- | Report the value of the technical provisions — index-linked and
rencies — Technical provisions | unit-linked contracts for the remaining currencies that are not re-
— index-linked and unit— ported by currency.
linked contracts This means that this cell excludes the amount reported in the report-

ing currency (C0030/R0120) and in the currencies reported by cur-
rency (C0050/R0120).

C0050/R0120 | Value of material currencies — | Report the value of the technical provisions — index-linked and
Technical provisions — index— | unit-linked contracts for each of the currencies required to be re-
linked and unit-linked con- ported separately.
tracts

C0020/R0130 | Total value of all currencies — | Report the total value of the deposits from reinsurers and insurance,
Deposits from reinsurers and | intermediaries and reinsurance payables for all currencies.
insurance, intermediaries and
reinsurance payables

C0030/R0130 | Value of the reporting cur- Report the value of the deposits from reinsurers and insurance, inter-
rency — Deposits from rein- mediaries and reinsurance payables for the reporting currency.
surers and insurance, interme-
diaries and reinsurance pay-
ables

C0040/R0130 | Value of remaining other cur- | Report the value of the deposits from reinsurers and insurance, inter-
rencies — Deposits from rein- | mediaries and reinsurance payables for the remaining currencies that
surers and insurance, interme- | are not reported by currency.
dﬁnes and reinsurance pay- This means that this cell excludes the amount reported in the report-
ables ing currency (C0030/R0130) and in the currencies reported by cur-

rency (C0050/R0130).

C0050/R0130 | Value of material currencies — | Report the value of the deposits from reinsurers and insurance, inter-

Deposits from reinsurers and
insurance, intermediaries and
reinsurance payables

mediaries and reinsurance payables for each of the currencies re-
quired to be reported separately.
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C0020/R0140 | Total value of all currencies — | Report the total value of the derivatives for all currencies.
Derivatives
C0030/R0140 | Value of the reporting cur- Report the value of the derivatives for the reporting currency.
rency — Derivatives
C0040/R0140 | Value of remaining other cur- | Report the total value of the derivatives for the remaining currencies
rencies — Derivatives that are not reported by currency.
This means that this cell excludes the amount reported in the report-
ing currency (C0030/R0140) and in the currencies reported by cur-
rency (C0050/R0140).
C0050/R0140 | Value of material currencies — | Report the value of the derivatives for each of the currency required
Derivatives to be reported separately.
C0020/R0150 | Total value of all currencies — | Report the total value of the financial liabilities for all currencies.
Financial liabilities
C0030/R0150 | Value of the reporting cur- Report the value of the financial liabilities for the reporting cur-
rency — Financial liabilities rency.
C0040/R0150 | Value of remaining other cur- | Report the total value of the financial liabilities for the remaining
rencies — Financial liabilities | currencies that are not reported by currency.
This means that this cell excludes the amount reported in the report-
ing currency (C0030/R0150) and in the currencies reported by cur-
rency (C0050/R0150).
C0050/R0150 | Value of material currencies — | Report the value of the financial liabilities for each of the currencies
Financial liabilities required to be reported separately.
C0020/R0160 | Total value of all currencies — | Report the total value of the Contingent liabilities for all currencies.
Contingent liabilities
C0030/R0160 | Value of the reporting cur- Report the value of the contingent liabilities for the reporting cur-
rency — Contingent liabilities | rency.
C0040/R0160 | Value of remaining other cur- | Report the total value of the contingent liabilities for the remaining
rencies — Contingent liabilities | currencies that are not reported by currency.
This means that this cell excludes the amount reported in the report-
ing currency (C0030/R0160) and in the currencies reported by cur-
rency (C0050/R0160).
C0050/R0160 | Value of material currencies — | Report the value of the contingent liabilities for each of the curren-
Contingent liabilities cies required to be reported separately
C0020/R0170 | Total value of all currencies — | Report the total value of any other liabilities for all currencies.
Any other liabilities
C0030/R0170 | Value of the reporting cur- Report the value of any other liabilities for the reporting currency.
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C0040/R0170 | Value of remaining other cur- | Report the total value of any other liabilities for remaining curren-
rencies — Any other liabilities | cies that are not reported by currency.
This means that this cell excludes the amount reported in the report-
ing currency (C0030/R0170) and in the currencies reported by cur-
rency (C0050/R0170).
C0050/R0170 | Value of material currencies — | Report the value of any other liabilities for each of the currencies re-
Any other liabilities quired to be reported separately.
C0020/R0200 | Total value of all currencies — | Report the total value of the total liabilities for all currencies.
Total liabilities
C0030/R0200 | Value of the reporting cur- Report the value of total liabilities for the reporting currency.
rency — Total liabilities
C0040/R0200 | Value of remaining other cur- | Report the total value of total liabilities for the remaining currencies
rencies — Total liabilities that are not reported by currency.
This means that this cell excludes the amount reported in the report-
ing currency (C0030/R0200) and in the currencies reported by cur-
rency (C0050/R0200).
C0050/R0200 | Value of material currencies — | Report the value of total liabilities for each of the currency required
Total liabilities to be reported separately.

$.03.01 — Off-balance sheet items — General

General comments:
This section relates to annual submission of information for individual entities.

This section includes the information referring to off-balance sheet items and the maximum and solvency II value of
contingent liabilities in Solvency II balance sheet.

As regards the Solvency II value, the instructions define the items from a recognition perspective. Valuation principles
are laid down in Directive 2009/138/EC, Delegated Regulation (EU) 2015/35, Solvency II Technical Standards and
Guidelines.

Guarantees require the issuer to make specified payments to reimburse the holder for a loss it incurs if a specified debtor
fails to make payment when due under the original or modified terms of a debt instrument. These guarantees can have
various legal forms, such as financial guarantees, letters of credit, credit default contracts. These items shall not include
guarantees stemming from insurance contracts, which are recognised in technical provisions.

A contingent liability is defined as:

a) a possible obligation that arises from past events and whose existence will be confirmed only by the occurrence or
non-occurrence of one or more uncertain future events not wholly within the control of the entity; or

b) a present obligation that arises from past events even if:

i. it is not probable that an outflow of resources embodying economic benefits will be required to settle the
obligation; or

ii. the amount of the obligation cannot be measured with sufficient reliability.

Collateral is an asset with a monetary value or a commitment that secure the lender against the defaults of the borrower.

The guarantees listed in this template are not reported in S.03.02 and S.03.03. This means that only limited guarantees
are to be reported in this template.
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C0010/R0010 | Maximum value — Guarantees Sum of all possible cash out—flows related to guarantees if events
provided by the undertaking, in- | triggering guarantees were all to happen in relation to guarantees
cluding letters of credit provided by the undertaking to another party. It includes cash—
flows related to letter of credit.
In case any guarantee is also identified as contingent liability un-
der RO310, the maximum amount shall also be included in this
row.
C0010/R0020 | Maximum value — Guarantees Part of C0010/R0010 related to guarantees, including letters of
provided by the undertaking, in- | credit, provided to other undertakings of the same group.
cluding letters of credit, of which,
guarantees, including letters of
credit provided to other undertak-
ings of the same group
C0020/R0010 | Value of guarantee/collateral/con- | Solvency II value of the guarantees provided by the undertaking,
tingent liabilities — Guarantees including letters of credit
provided by the undertaking, in-
cluding letters of credit
C0020/R0020 | Value of guarantee/collateral/con- | Part of C0020/R0010 related guarantees, including letters of
tingent liabilities — Guarantees credit provided to other undertakings of the same group.
provided by the undertaking, in-
cluding letters of credit, of which,
guarantees, including letters of
credit provided to other undertak-
ings of the same group
C0010/R0030 | Maximum value — Guarantees re- | Sum of all possible cash in—flows related to guarantees if events
ceived by the undertaking, includ- | triggering guarantees were all to happen in relation to guarantees
ing letters of credit received by the undertaking from another party to guarantee the
payment of the liabilities due by the undertaking (includes letter
of credit, undrawn committed borrowing facilities).
C0010/R0040 | Maximum value — Guarantees re- | Part of C0010/R0030 related to guarantees, including letters of
ceived by the undertaking, includ- | credit received from other undertakings of the same group.
ing letters of credit, of which,
guarantees, including letters of
credit received from other under-
takings of the same group
C0020/R0030 | Value of guarantee/collateral/con- | Solvency II value of the guarantees received by the undertaking,
tingent liabilities — Guarantees re- | including letters of credit.
ceived by the undertaking, includ-
ing letters of credit
C0020/R0040 | Value of guarantee/collateral/con- | Part of C0020/R0030 related to guarantees, including letters of
tingent liabilities — Guarantees re- | credit received from other undertakings of the same group.
ceived by the undertaking, includ-
ing letters of credit, of which,
guarantees, including letters of
credit received from other under-
takings of the same group
C0020/R0O100 | Value of guarantee/collateral/con- | Solvency II value of the collaterals held for loans made or bonds

tingent liabilities —Collateral held

for loans made or bonds pur-
chased

purchased.




tingent liabilities — Collateral
pledged for derivatives
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C0020/R0110 | Value of guarantee/collateral/con- | Solvency II value of the collaterals held for derivatives.
tingent liabilities —Collateral held
for derivatives

C0020/R0120 | Value of guarantee/collateral/con- | Solvency II value of the assets pledged by reinsurers for ceded
tingent liabilities — Assets technical provisions.
pledged by reinsurers for ceded
technical provisions

C0020/R0130 | Value of guarantee/collateral/con- | Solvency II value of other collaterals held.
tingent liabilities — Other collat-
eral held

C0020/R0200 | Value of guarantee/collateral/con- | Total Solvency II value of the collaterals held.
tingent liabilities —Total collateral
held

C0030/R0100 | Value of assets for which collateral | Solvency II value of the assets for which the collateral for loans
is held — Collateral held for loans | made or bonds purchased is held.
made or bonds purchased

C0030/R0110 | Value of assets for which collateral | Solvency II value of the assets for which the collateral for deriva-
is held — Collateral held for deri- | tives is held.
vatives

C0030/R0120 | Value of assets for which collateral | Solvency II value of the assets for which the collateral on assets
is held — Assets pledged by rein- | pledged by reinsurers for ceded technical provisions is held.
surers for ceded technical provi-
sions

C0030/R0130 | Value of assets for which collateral | Solvency II value of the assets for which the other collateral is
is held — Other collateral held held.

C0030/R0200 | Value of assets for which collateral | Total Solvency II value of the assets for which the total collateral
is held — Total collateral held is held.

C0020/R0210 | Value of guarantee/collateral/con- | Solvency II value of the collaterals pledged for loans received or
tingent liabilities — Collateral bonds issued.
pledged for loans received or
bonds issued

C0020/R0220 | Value of guarantee/collateral/con- | Solvency II value of the collaterals pledged for derivatives.
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C0020/R0230 | Value of guarantee/collateral/con- | Solvency II value of the assets pledged to cedants for technical
tingent liabilities — Assets provisions (reinsurance accepted).
pledged to cedants for technical
provisions (reinsurance accepted)

C0020/R0240 | Value of guarantee/collateral/con- | Solvency II value of the collateral pledged for other collateral.
tingent liabilities — Other collat-
eral pledged

C0020/R0300 | Value of guarantee/collateral/con- | Total Solvency II value of the collateral pledged.
tingent liabilities — Total collat-
eral pledged

C0040/R0210 | Value of liabilities for which col- | Solvency II value of the liabilities for which the collateral for
lateral is pledged — Collateral loans received or bonds issued is pledged.
pledged for loans received or
bonds issued

C0040/R0220 | Value of liabilities for which col- | Solvency II value of the liabilities for which the collateral for deri-
lateral is pledged — Collateral vatives is pledged.
pledged for derivatives

C0040/R0230 | Value of liabilities for which col- | Solvency II value of the liabilities for which the assets are pledged
lateral is pledged — Assets to cedants for technical provisions (reinsurance accepted).
pledged to cedants for technical
provisions (reinsurance accepted)

C0040/R0240 | Value of liabilities for which col- | Solvency II value of the liabilities for which other collateral is
lateral is pledged — Other collat- | pledged.
eral pledged

C0040/R0300 | Value of liabilities for which col- | Total Solvency II value of the liabilities for which the collateral is
lateral is pledged — Total collat- | pledged.
eral pledged

C0010/R0310 | Maximum value — Contingent li- | Maximum possible value, regardless of their probability (i.e. fu-

abilities not in Solvency II Balance
Sheet

ture cash out—flows required to settle the contingent liability over
the lifetime of that contingent liability, discounted at the relevant
risk—free interest rate term structure) of contingent liabilities that
are not included in those valued in Solvency II Balance Sheet
(item CO010/R0740 of S.02.01).

This shall relate to contingent liabilities that are not material.

This amount shall include guarantees reported in R0010 if con-
sidered as contingent liabilities.
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C0010/R0320 | Maximum value — Contingent li- | Part of C0010/R0310 related to contingent liabilities toward enti-
abilities not in Solvency II Balance | ties of the same group.
Sheet, of which contingent liabil-
ities toward entities of the same
group
C0010/R0330 | Maximum value — Contingent li- | Maximum possible value, regardless of their probability (i.e. fu-
abilities in Solvency II Balance ture cash out— flows required to settle the contingent liability
Sheet over the lifetime of that contingent liability, discounted at the rel-
evant risk—free interest rate term structure) of contingent liabil-
ities that are valued in Solvency II Balance Sheet as defined in
Article 11 of the Delegated Regulation (EU) 2015/35.
C0010/R0400 | Maximum value — Total Contin- | Total maximum possible value regardless of their probability (i.e.
gent liabilities future cash flows required to settle the contingent liability over
the lifetime of that contingent liability, discounted at the relevant
risk—free interest rate term structure) of contingent liabilities..
C0020/R0310 | Value of guarantee/collateral/con- | Solvency II value of the contingent liabilities not in Solvency II
tingent liabilities — Contingent li- | Balance Sheet.
abilities not in Solvency II Balance
Sheet
C0020/R0330 | Value of guarantee/collateral/con- | Solvency II value of the contingent liabilities in Solvency II Bal-

tingent liabilities — Contingent li-
abilities in Solvency II Balance
Sheet

ance Sheet. This value shall only be reported in relation to con-
tingent liabilities for which a value in item C0010/R0330 in
S.03.01 was reported.

If this value is lower than CO010/R0740 in S.02.01 an explana-
tion shall be provided in the narrative reporting.

S.03.02 — Off Balance-sheet items — list of unlimited guarantees received

General comments:

This section relates to annual submission of information for individual entities.

As regards the Solvency II value, the instructions define the items from a recognition perspective. Valuation principles
are laid down in Directive 2009/138/EC, Delegated Regulation (EU) 2015/35, Solvency II Technical Standards and

Guidelines.

Unlimited guarantees refer to guarantees with unlimited amount, regardless of the date being limited or unlimited.

The guarantees listed in this template are not reported in S.03.01.

ITEM INSTRUCTIONS
C0010 Code of guarantee Code of guarantee received. This number, attributed by the un-
dertaking, must be unique and consistent over time. It shall not
be reused for other guarantees.
C0020 Name of provider of guarantee Identification of the name of the provider of the guarantee
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C0030 Code of provider of guarantee Identification code of provider using the Legal Entity Identifier
(LEI) if available.
If not available this item shall not be reported.
C0040 Type of code of provider of guar- | Identification of the code used for the ‘Code of provider of guar-
antee antee’ item. One of the options in the following closed list shall
be used:
1 — LEI
9 — None
C0050 Provider of guarantee belonging Indication if provider of the guarantee belongs to the same group
to the same group as the undertaking.
One of the options in the following closed list shall be used:
1 — Belonging to the same group
2 — Not belonging to the same group
C0060 Triggering event(s) of guarantee Identify the triggering event. One of the options in the following
closed list shall be used:
1 — Bankruptcy filing International Swaps and Derivatives Asso-
ciation (ISDA)) credit event
2 — Downgrading by a rating agency
3 — Fall of SCR below a threshold but higher than 100 %
4 — Fall of MCR below a threshold but higher than 100 %
5 — Breach of SCR
6 — Breach of MCR
7 — Non-payment of a contractual obligation
8 — Fraud
9 — Breach of contractual obligation linked with the disposal of
assets
10 — Breach of contractual obligation linked with the acquisition
of assets
0 — Other
C0070 Specific triggering event (s) of Description of the triggering event in case undertakings selected
guarantee ‘0 — Other’ for item C0060 ‘Triggering event(s) of guarantee’.
C0080 Effective date of guarantee Identify the ISO 8601 (yyyy-mm-dd) code of the starting date of
the coverage of the contract.
0090 Ancillary Own Funds Indication if the guarantee is classified as Ancillary Own Fund

and is presented in the following items of S.23.01:

— Letters of credit and guarantees under Article 96(2) of the Di-
rective 2009/138/EC (C0010/R0340)

— Letters of credit and guarantees other than under Article 96
(2) of the Directive 2009/138/EC (C0010/R0350)

One of the options in the following closed list shall be used:
1 — Ancillary own fund

2 — Not an ancillary own fund
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$.03.03 — Off Balance-sheet items — List of unlimited guarantees provided by the undertaking

General comments:

This section relates to annual submission of information for individual entities.

As regards the Solvency II value, the instructions define the items from a recognition perspective. Valuation principles
are laid down in Directive 2009/138/EC, Delegated Regulation (EU) 2015/35, Solvency II Technical Standards and

Guidelines.

Unlimited guarantees refer to guarantees with unlimited amount, regardless of the date being limited or unlimited.

The guarantees listed in this template are not reported in S.03.01.

ITEM INSTRUCTIONS
C0010 Code of guarantee Code of guarantee provided. This number, attributed by the undertaking,
must be unique and consistent over time. It shall not be reused for other
guarantees.
C0020 Name of receiver of Identification of the name of the receiver of the guarantee.
guarantee
C0030 Code of receiver of Identification code of receiver of guarantee using the using the Legal Entity
guarantee Identifier (LEI) if available.
If none is available this item shall not be reported.
C0040 Type of code of receiver | Identification of the code used for the ‘code of receiver of guarantee’ item.
of guarantee One of the options in the following closed list shall be used:
1 —LEI
9 — None
C0050 Receiver of guarantee Indication if the receiver of the guarantee belongs to the same group as un-
belonging to the same | dertaking.
group One of the options in the following closed list shall be used:
1 — Belonging to the same group
2 — Not belonging to the same group
C0060 Triggering event(s) of List of triggering events. One of the options in the following closed list

guarantee

shall be used:

1 — Bankruptcy filing ISDA credit event

2 — Downgrading by a rating agency

3 — Fall of SCR below a threshold but higher than 100 %

4 — Fall of MCR below a threshold but higher than 100 %

5 — Breach of SCR

6 — Breach of MCR

7 — Non-payment of a contractual obligation

8 — Fraud

9 — Breach of contractual obligation linked with the disposal of assets
10 — Breach of contractual obligation linked with the acquisition of assets
0 — Other

31.12.2015
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C0070 Estimation of the maxi- | Sum of all possible cash flows if events triggering guarantees were all to

mum value of guarantee | happen in relation to guarantees provided by the undertaking to another
party

C0080 Specific triggering event | Description of the triggering event in case undertakings selected ‘0 —
(s) of guarantee Other’ for item C0060 ‘Triggering event(s) of guarantee’

C0090 Effective date of guaran- | Identify the ISO 8601 (yyyy—-mm-dd) code of the date indicating the start

tee

of the guarantee being valid.

S.04.01 — Activity by country

General comments:

This section relates to annual submission of information for individual entities.

This template is to be reported from an accounting perspective, i.c.: Local GAAP or IFRS if accepted as local GAAP. It
shall however be fulfilled using the lines of business as defined in Annex I to Delegated Regulation (EU) 2015/35.
Undertakings shall use the recognition and valuation basis as for the published financial statements, no new recognition
or re—valuation is required.

When the insurance and reinsurance undertaking has business outside the home-country information shall be reported
distinguishing between the home country, each of the other countries belonging to the European Economic Area and
material non-EEA countries;

a) The information in relation to EEA countries shall cover the following:

iii.

Business underwritten by the undertaking in the country where it is established;

Business underwritten by the undertaking under freedom to provide services (FPS’) in other EEA members;

Business underwritten by each EEA branch in the country where they are established;

Business underwritten by each EEA branch under freedom to provide services in other EEA members;

Premiums written in the country under freedom to provide services by the undertaking or any of the underta-

king’s EEA branches;

b) Material non-EEA shall be reported when needed to report at least 90 % of the gross written premiums or if gross
written premiums of a non-EEA country are higher than 5 % of the total gross written premiums;

¢) The information not reported by non-EEA country shall be reported as a sum. The localisation of business by
country shall depend on where the business is underwritten, meaning that the business performed by a branch under
FPS shall be reported under the country where the branch is established.

Information shall include direct business and accepted reinsurance business and be presented gross, without deduction
of reinsurance ceded.
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70010 Line of Business Identification of the line of business as defined in Annex I to Dele-

gated Regulation (EU) 2015/35, reported. The following closed list
shall be used:

1 — Medical expense insurance

2 — Income protection insurance

3 — Workers’ compensation insurance

4 — Motor vehicle liability insurance

5 — Other motor insurance

6 — Marine, aviation and transport insurance

7 — Fire and other damage to property insurance

8 — General liability insurance

9 — Credit and suretyship insurance

10 — Legal expenses insurance

11 — Assistance

12 — Miscellaneous financial loss

13 — Proportional medical expense reinsurance

14 — Proportional income protection reinsurance

15 — Proportional workers’ compensation reinsurance

16 — Proportional motor vehicle liability reinsurance

17 — Proportional other motor reinsurance

18 — Proportional marine, aviation and transport reinsurance
19 — Proportional fire and other damage to property reinsurance
20 — Proportional general liability reinsurance

21 — Proportional credit and suretyship reinsurance

22 — Proportional legal expenses reinsurance

23 — Proportional assistance reinsurance

24 — Proportional miscellaneous financial loss reinsurance
25 — Non-proportional health reinsurance

26 — Non—proportional casualty reinsurance

27 — Non—proportional marine, aviation and transport reinsurance
28 — Non-proportional property reinsurance

29 — Health insurance

30 — Insurance with profit participation

31 — Index-linked and unit-linked insurance

32 — Other life insurance

33 — Annuities stemming from non-life insurance contracts and re-
lating to health insurance obligations

34 — Annuities stemming from non-life insurance contracts and re-
lating to insurance obligations other than health insurance obliga-
tions
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35 — Health reinsurance
36 — Life reinsurance
0010 Undertaking — Business un- | Amount of business underwritten in the home country, by the un-
derwritten in the home coun- | dertaking.
try, by the undertaking This excludes the business underwritten by branches and it excludes
the business underwritten through FPS, by the undertaking in the
EEA countries different from the home country.
C0020 Undertaking — Business un- Business underwritten through FPS, by the undertaking in the EEA
derwritten through FPS, by the | countries different from the home country.
ullldert.akmg in the EEA coun- | ;¢ oy cludes the business underwritten by branches.
tries different from the home
country
C0030 Undertaking — Business un- Business underwritten through FPS in the home country, by any EEA
derwritten through FPS in the | branch
home country, by any EEA
branch
C0040 All EEA members — Total Total of business underwritten by EEA branches in the country
business underwritten by all where they are established.
EEA branches in the country | Thjs shall be the sum of C0080 for all branches.
where they are established
C0050 All EEA members — Total Total of business underwritten through FPS by EEA branches in
business underwritten through | countries of EEA where they are not established.
FPS, by all EEA branches This shall be the sum of C0090 for all branches.
C0060 All EEA members — Total of | Total of business underwritten through FPS by the undertaking and
the business underwritten all EEA branches in EEA countries where they are not established.
Fhrough EPS by the undertak- | 1; shall be the sum of 0100 for all branches.
ing and all EEA branches
0070 Total business underwritten by | Amount of the business underwritten by all non—-EEA branches.
all non-EEA branches
C0080 By EEA member — Business Amount of business underwritten in the country, by the EEA branch
underwritten in the considered | that is established in this country.
country, by the EEA branch es-
tablished in this country
C0090 By EEA member — Business Amount of business underwritten through FPS, by the EEA branch

underwritten through FPS, by
the EEA branch established in
the considered country

in the EEA countries where it is not established.
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C0100 By EEA member — Business Amount of business underwritten through FPS, by the undertaking
underwritten in the considered | or any EEA branch in the considered country.
cotcllntrykt’hrough FP%E]X, the This column shall be reported in relation to all EEA countries were
En er}t]a Ing or any the undertaking or any branch does business through FPS, except for
ranc the home country. In this latter case the relevant amount shall be re-
ported in C0030.

C0110 By material non-EEA member | Amount of business underwritten by material non-EEA country

— Business underwritten by branches in the country where it is established.
material non-EEA country
branches

R0010/C0080 | Country ISO 3166-1 alpha-2 code of the EEA member where branch is es-
tablished.

R0010/C0090 | By EEA member — Country ISO 3166-1 alpha-2 code of the EEA member where the branch is
established

R0010/C0100 | By EEA member — Country ISO 3166-1 alpha-2 code of the EEA member where FPS is done

R0010/C0110 | By material non—EEA member | ISO 3166-1 alpha-2 code of the non-EEA member where branch is

— Country established

R0020 Premiums written Definition of premiums written provided in application of directive
91/674[EEC where applicable: gross premiums written shall com-
prise all amounts due during the financial year in respect of insur-
ance contracts, regardless of the fact that such amounts may relate
in whole or in part to a later financial year.

R0030 Claims incurred Claims incurred in the reporting period as defined in directive
91/674/EEC where applicable: the claims incurred means the sum of
the claims paid and the change in the provision for claims during
the financial year related to insurance contracts.

This shall exclude claims management expenses.
R0040 Commissions Acquisition expenses incurred, including renewal expenses, which

can be identified at the level of individual insurance contract and
have been incurred because the undertaking has issued that particu-
lar contract. These are commission costs, costs of selling, underwrit-
ing and initiating an insurance contract that has been issued. It in-
cludes movements in deferred acquisition costs.

For reinsurance undertakings, definition shall be applied mutatis mu-
tandis.

S.04.02 — Information on class 10 in Part A of Annex I of Solvency II Directive, excluding carrier’s liability

General comments:

This section relates to annual submission of information for individual entities.
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This template is to be reported according to Article 159 of directive 2009/138/EC and addresses only direct business.

Information shall be reported in relation to freedom to provide services performed by the undertaking and by EEA
country, identifying separately the business performed by branch and through freedom to provide services.

ITEM

INSTRUCTIONS

C0010/R0010

Country

ISO 3166-1 alpha—2 code of the EEA member where the branch is located

C0010/R0020

Undertaking — FPS —
Frequency of claims for
Motor Vehicle Liability
(except carrier’s liability)

Number of claims, in relation to the business performed by the undertaking
through freedom to provide services, incurred with regard to class 10 in
Part A of Annex I of Solvency II Directive (except carrier’s liability), over
the average insured vehicles in the reporting period. The average insured
vehicles correspond to the mean between the number of insured vehicles at
the end of the reporting year and the number of insured vehicles at the end
of the year before the reporting year. Claims without any incurred amounts
shall not be taken into account.

C0010/R0030

Undertaking — FPS —
Average cost of claims
for Motor Vehicle Li-

ability (except carrier’s

liability)

Average of claims incurred, in relation to the business performed by the un-
dertaking through freedom to provide services, with regard to class 10 in
Part A of Annex I of Solvency II Directive (except carrier’s liability), mea-
sured as amount of claims incurred divided by the number of claims in-
curred. Claims without any incurred amounts shall not be taken into ac-
count.

C0020/R0020

Branch — Frequency of
claims for Motor Vehicle
Liability (except carrier’s
liability)

Number of claims, for each branch in relation to the business performed in
the country where the branch is established, incurred with regard to class
10 in Part A of Annex I of Solvency II Directive (except carrier’s liability),
over the average insured vehicles in the reporting period. The average in-
sured vehicles correspond to the mean between the number of insured ve-
hicles at the end of the reporting year and the number of insured vehicles
at the end of the year before the reporting year. Claims without any in-
curred amounts shall not be taken into account.

C0030/R0020

FPS — Frequency of
claims for Motor Vehicle
Liability (except carrier’s
liability)

Number of claims, for each branch in relation to the business performed
through freedom to provide services, incurred with regard to class 10 in
Part A of Annex I of Solvency II Directive (except carrier’s liability), over
the average insured vehicles in the reporting period. The average insured
vehicles correspond to the mean between the number of insured vehicles at
the end of the reporting year and the number of insured vehicles at the end
of the year before the reporting year. Claims without any incurred amounts
shall not be taken into account.

C0020/R0030

Branch — Average cost
of claims for Motor Ve-
hicle Liability (except
carrier’s liability)

Average of claims incurred, for each branch in relation to the business per-
formed in the country where the branch is established, with regard to class
10 in Part A of Annex I of Solvency II Directive (except carrier’s liability),
measured as amount of claims incurred divided by the number of claims
incurred. Claims without any incurred amounts shall not be taken into ac-
count.
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C0030/R0030 | FPS — Average cost of | Average of claims incurred, for each branch in relation to the business per-

claims for Motor Vehicle
Liability (except carrier’s

liability)

formed through freedom to provide services, with regard to class 10 in Part
A of Annex I of Solvency II Directive (except carrier’s liability), measured as
amount of claims incurred divided by the number of claims incurred.
Claims without any incurred amounts shall not be taken into account.

S.05.01 — Premiums, claims and expenses by line of business

General comments

This section relates to quarterly and annual submission of information for individual entities.

This template shall be reported from an accounting perspective, i.e.: Local GAAP or IFRS if accepted as local GAAP but
using Solvency II lines of business, as defined in Annex I to Delegated Regulation (EU) 2015/35. Undertakings shall use
the recognition and valuation basis as for the published financial statements, no new recognition or re-valuation is
required. The template is based on a year-to—date basis.

For quarterly reporting administrative expenses, investment management expenses, acquisition expenses, overhead
expenses shall be presented aggregated.

ITEM

INSTRUCTIONS

Non-life insurance and reinsurance obligations

C0010 to Premiums written — Definition of premiums written provided in application of directive
C0120/R0110 | Gross — Direct Busi- 91/674[EEC where applicable: gross premiums written shall comprise all
ness amounts due during the financial year in respect of insurance contracts,
arising from direct business, regardless of the fact that such amounts may
relate in whole or in part to a later financial year.
C0010 to Premiums written — Definition of premiums written provided in application of directive
C0120/R0120 | Gross — Proportional | 91/674/EEC where applicable: gross premiums written shall comprise all
reinsurance accepted amounts due during the financial year in respect of insurance contracts,
arising from proportional reinsurance accepted business, regardless of the
fact that such amounts may relate in whole or in part to a later financial
year.
C0130 to Premiums written — Definition of premiums written provided in application of directive
C0160/R0130 | Gross — Non propor- | 91/674/EEC where applicable: gross premiums written shall comprise all
tional reinsurance ac- amounts due during the financial year in respect of insurance contracts,
cepted arising from non—proportional reinsurance accepted business, regardless of
the fact that such amounts may relate in whole or in part to a later finan-
cial year.
C0010 to Premiums written — Definition of premiums written provided in application of directive
C0160/R0140 | Reinsurers’ share 91/674[EEC where applicable: gross premiums written shall comprise all

amounts ceded to reinsurers during the financial year in respect of insur-
ance contracts regardless of the fact that such amounts may relate in whole
or in part to a later financial year.




tional reinsurance ac-
cepted
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C0010 to Premiums written — Definition of premiums written provided in application of directive
C0160/R0200 | Net 91/674/EEC where applicable: the net premiums written represent the sum
of the direct business and the accepted reinsurance business reduced by the
amount ceded to reinsurance undertakings.
C0010 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where
C0120/R0210 | Gross — Direct busi- applicable: it is the sum of gross premiums written minus the change in
ness the gross provision for unearned premiums related to direct insurance busi-
ness.
C0010 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where
C0120/R0220 | Gross — Proportional | applicable: it is the sum of gross premiums written minus the change in
reinsurance accepted the gross provision for unearned premiums related to proportional reinsur-
ance accepted business.
C0130 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where
C0160/R0230 | Gross — Non propor- | applicable: it is the sum of gross premiums written minus the change in
tional reinsurance ac- the gross provision for unearned premiums related to non—-proportional re-
cepted insurance accepted business.
C0010 to Premiums earned — re- | Definition of earned premiums provided in directive 91/674/EEC where
C0160/R0240 | insurers’ share applicable: it is the sum of reinsurer’s share in gross premiums written
minus the change in the reinsurer’s share in provision for unearned pre-
miums.
C0010 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where
C0160/R0O300 | Net applicable: it is the sum of gross premiums written minus the change in
the gross provision for unearned premiums related to the sum of the direct
business and the accepted reinsurance business reduced by the amount
ceded to reinsurance undertakings.
C0010 to Claims incurred Gross | Claims incurred in the reporting period as defined in directive 91/674/EEC
C0120/R0310 | — Direct business where applicable: the claims incurred means the sum of the claims paid
and the change in the provision for claims during the financial year related
to insurance contracts arising from direct business.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.
C0010 to Claims incurred Gross | Claims incurred in the reporting period as defined in directive 91/674/EEC
C0120/R0320 | — Proportional reinsur- | where applicable: the claims incurred means the sum of the claims paid
ance accepted and the change in the provision for claims during the financial year related
to insurance contracts arising from the gross proportional reinsurance ac-
cepted.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.
C0130 to Claims incurred — Claims incurred in the reporting period as defined in directive 91/674/EEC
C0160/R0330 | Gross — Non propor- | where applicable: the claims incurred means the sum of the claims paid

and the change in the provision for claims during the financial year related
to insurance contracts arising from the gross non proportional reinsurance
accepted.

This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.




C0160/R0550
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C0010 to Claims incurred — Re- | Claims incurred in the reporting period as defined in directive 91/674/EEC
C0160/R0340 | insurers’ share where applicable: it is the reinsurer’s share in the sum of the claims paid
and the change in the provision for claims during the financial year.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.
C0010 to Claims incurred — Net | Claims incurred in the reporting period as defined in directive 91/674/EEC
C0160/R0400 where applicable: the claims incurred means the sum of the claims paid
and the change in the provision for claims during the financial year related
to the sum of the direct business and the accepted reinsurance business re-
duced by the amount ceded to reinsurance undertakings.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.
C0010 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0120/R0410 | cal provisions — Gross | where applicable: it is the changes in other technical provisions for the
— Direct business gross direct business.
C0010 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0120/R0420 | cal provisions — Gross | where applicable: it is the changes in other technical provisions for the
— Proportional reinsur- | gross proportional reinsurance accepted.
ance accepted
C0130 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0160/R0430 | cal provisions — Gross | where applicable: it is the changes in other technical provisions for the
— Non- proportional | gross non— proportional reinsurance accepted.
reinsurance accepted
C0010 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0160/R0440 | cal provisions — Rein- | where applicable: it is the changes in other technical provisions related to
surers’ share the amounts ceded to reinsurers.
C0010 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0160/R0500 | cal provisions — Net where applicable: the net amount of changes in other technical provisions
represent the sum of the direct business and the accepted reinsurance busi-
ness reduced by the amount ceded to reinsurance undertakings.
C0010 to Expenses incurred All technical expenses incurred by the undertaking during the reporting

period, on accrual basis.
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ITEM

INSTRUCTIONS

C0010 to
C0120/R0610

Administrative expenses
— Gross — direct busi-
ness

Administrative expenses incurred by the undertaking during the financial
year, on accrual basis are expenses which are connected with policy admin-
istration including expenses in respect of reinsurance contracts and special
purpose vehicles. Some administrative expenses relate directly to activity re-
garding a specific insurance contract (e.g. maintenance cost) such as cost of
premium billing, cost of sending regular information to policyholders and
cost of handling policy changes (e.g. conversions and reinstatements). Other
administrative expenses relate directly to insurance activity but are a result
of activities that cover more than one policy such as salaries of staff re-
sponsible for policy administration.

The amount relates to the gross direct business.

C0010 to
C0120/R0620

Administrative expenses
— Gross — Propor-
tional reinsurance ac-

cepted

Administrative expenses incurred by the undertaking during the reporting
period, on accrual basis are expenses which are connected with policy ad-
ministration including expenses in respect of reinsurance contracts and spe-
cial purpose vehicles. Some administrative expenses relate directly to activ-
ity regarding a specific insurance contract (e.g. maintenance cost) such as
cost of premium billing, cost of sending regular information to policy-
holders and cost of handling policy changes (e.g. conversions and reinstate-
ments). Other administrative expenses relate directly to insurance activity
but are a result of activities that cover more than one policy such as salaries
of staff responsible for policy administration.

The amount relates to the gross proportional reinsurance accepted.

C0130 to
C0160/R0630

Administrative expenses
— Gross — non pro-
portional reinsurance
accepted

Administrative expenses incurred by the undertaking during the reporting
period, on accrual basis are expenses which are connected with policy ad-
ministration including expenses in respect of reinsurance contracts and spe-
cial purpose vehicles. Some administrative expenses relate directly to activ-
ity regarding a specific insurance contract (e.g. maintenance cost) such as
cost of premium billing, cost of sending regular information to policy-
holders and cost of handling policy changes (e.g. conversions and reinstate-
ments). Other administrative expenses relate directly to insurance activity
but are a result of activities that cover more than one policy such as salaries
of staff responsible for policy administration.

The amount relates to the gross non proportional reinsurance accepted.

C0010 to
C0160/R0640

Administrative expenses
— reinsurers’ share

Administrative expenses incurred by the undertaking during the reporting
period, on accrual basis are expenses which are connected with policy ad-
ministration including expenses in respect of reinsurance contracts and spe-
cial purpose vehicles. Some administrative expenses relate directly to activ-
ity regarding a specific insurance contract (e.g. maintenance cost) such as
cost of premium billing, cost of sending regular information to policy-
holders and cost of handling policy changes (e.g. conversions and reinstate-
ments). Other administrative expenses relate directly to insurance activity
but are a result of activities that cover more than one policy such as salaries
of staff responsible for policy administration.
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ITEM

INSTRUCTIONS

The amount relates to the reinsurer’s share.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0010 to
C0160/R0700

Administrative expenses
— Net

Administrative expenses incurred by the undertaking during the reporting
period, on accrual basis are expenses which are connected with policy ad-
ministration including expenses in respect of reinsurance contracts and spe-
cial purpose vehicles. Some administrative expenses relate directly to activ-
ity regarding a specific insurance contract (e.g. maintenance cost) such as
cost of premium billing, cost of sending regular information to policy-
holders and cost of handling policy changes (e.g. conversions and reinstate-
ments). Other administrative expenses relate directly to insurance activity
but are a result of activities that cover more than one policy such as salaries
of staff responsible for policy administration.

The net administrative expenses represent the sum of the direct business
and the accepted reinsurance business reduced by the amount ceded to re-
insurance undertakings.

C0010 to
C0120/R0710

Investment management
expenses — Gross —
direct business

Investment management expenses are usually not allocated on a policy by
policy basis but at the level of a portfolio of insurance contracts. Invest-
ment management expenses could include expenses of record keeping of
the investments’ portfolio, salaries of staff responsible for investment, re-
munerations of external advisers, expenses connected with investment trad-
ing activity (i.e. buying and selling of the portfolio securities) and in some
cases also remuneration for custodial services.

The amount relates to the gross direct business.

C0010 to
C0120/R0720

Investment management
expenses — Gross —
proportional reinsur-
ance accepted

Investment management expenses are usually not allocated on a policy by
policy basis but at the level of a portfolio of insurance contracts. Invest-
ment management expenses could include expenses of recordkeeping of
the investments’ portfolio, salaries of staff responsible for investment, re-
munerations of external advisers, expenses connected with investment trad-
ing activity (i.e. buying and selling of the portfolio securities) and in some
cases also remuneration for custodial services.

The amount relates to the gross proportional reinsurance accepted.

C0130 to
C0160/R0730

Investment management
expenses — Gross —
non proportional rein-
surance accepted

Investment management expenses are usually not allocated on a policy by
policy basis but at the level of a portfolio of insurance contracts. Invest-
ment management expenses could include expenses of recordkeeping of
the investments’ portfolio, salaries of staff responsible for investment, re-
munerations of external advisers, expenses connected with investment trad-
ing activity (i.e. buying and selling of the portfolio securities) and in some
cases also remuneration for custodial services.

The amount relates to the gross non proportional reinsurance accepted.
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ITEM

INSTRUCTIONS

C0010 to
C0160/R0740

Investment management
expenses — reinsurers’
share

Investment management expenses are usually not allocated on a policy by
policy basis but at the level of a portfolio of insurance contracts. Invest-
ment management expenses could include expenses of recordkeeping of
the investments’ portfolio, salaries of staff responsible for investment, re-
munerations of external advisers, expenses connected with investment trad-
ing activity (i.e. buying and selling of the portfolio securities) and in some
cases also remuneration for custodial services.

The amount relates to the reinsurers’ share.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0010 to
C0160/R0800

Investment management
expenses — Net

Investment management expenses are usually not allocated on a policy by
policy basis but at the level of a portfolio of insurance contracts. Invest-
ment management expenses could include expenses of recordkeeping of
the investments’ portfolio, salaries of staff responsible for investment, re-
munerations of external advisers, expenses connected with investment trad-
ing activity (i.e. buying and selling of the portfolio securities) and in some
cases also remuneration for custodial services.

The amount relates to the net investment management expenses.

The net investment management expenses represent the sum of the direct
business and the accepted reinsurance business reduced by the amount
ceded to reinsurance undertakings.

C0010 to
C0120/R0810

Claims management ex-
penses— Gross — direct
business

Claims management expenses are expenses that will be incurred in process-
ing and resolving claims, including legal and adjuster’s fees and internal
costs of processing claims payments. Some of these expenses could be as-
signable to individual claim (e.g. legal and adjuster’s fees), others are a result
of activities that cover more than one claim (e.g. salaries of staff of claims
handling department).

The amount relates to the gross direct business.

This shall include the movement in provisions in claims management ex-
penses.

C0010 to
C0120/R0820

Claims management ex-
penses — Gross — Pro-
portional reinsurance
accepted

Claims management expenses are expenses that will be incurred in process-
ing and resolving claims, including legal and adjuster’s fees and internal
costs of processing claims payments. Some of these expenses could be as-
signable to individual claim (e.g. legal and adjuster’s fees), others are a result
of activities that cover more than one claim (e.g. salaries of staff of claims
handling department).

The amount relates to the gross proportional reinsurance accepted.

This shall include the movement in provisions in claims management ex-
penses.

€0130 to
CO160/R0830

Claims management ex-
penses — Gross —
Non—proportional rein-
surance accepted

Claims management expenses are expenses that will be incurred in process-
ing and resolving claims, including legal and adjuster’s fees and internal
costs of processing claims payments. Some of these expenses could be as-
signable to individual claim (e.g. legal and adjuster’s fees), others are a result
of activities that cover more than one claim (e.g. salaries of staff of claims
handling department).
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ITEM

INSTRUCTIONS

The amount relates to the gross non proportional reinsurance accepted.

This shall include the movement in provisions in claims management ex-
penses.

C0010 to
C0160/R0840

Claims management ex-
penses — Reinsurers’
share

Claims management expenses are expenses that will be incurred in process-
ing and resolving claims, including legal and adjuster’s fees and internal
costs of processing claims payments. Some of these expenses could be as-
signable to individual claim (e.g. legal and adjuster’s fees), others are a result
of activities that cover more than one claim (e.g. salaries of staff of claims
handling department).

The amount relates to the reinsurers’ share.

This shall include the movement in provisions in claims management ex-
penses.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0010 to
C0160/R0900

Claims management ex-
penses — Net

Claims management expenses are expenses that will be incurred in process-
ing and resolving claims, including legal and adjuster’s fees and internal
costs of processing claims payments. Some of these expenses could be as-
signable to individual claim (e.g. legal and adjuster’s fees), others are a result
of activities that cover more than one claim (e.g. salaries of staff of claims
handling department).

The net claims management expenses represent the sum of the direct busi-
ness and the accepted reinsurance business reduced by the amount ceded to
reinsurance undertakings.

This shall include the movement in provisions in claims management ex-
penses.

C0010 to
C0120/R0910

Acquisition expenses —
Gross — direct business

Acquisition expenses include expenses, including renewal expenses, which
can be identified at the level of individual insurance contract and have been
incurred because the undertaking has issued that particular contract. These
are commission costs, costs of selling, underwriting and initiating an insur-
ance contract that has been issued. It includes movements in deferred ac-
quisition costs. For reinsurance undertaking definition shall be applied mu-
tatis mutandis.

The amount relates to the gross direct business.

C0010 to
C0120/R0920

Acquisition expenses —
Gross — Proportional
reinsurance accepted

Acquisition expenses include expenses, including renewal expenses, which
can be identified at the level of individual insurance contract and have been
incurred because the undertaking has issued that particular contract. These
are commission costs, costs of selling, underwriting and initiating an insur-
ance contract that has been issued. It includes movements in deferred ac-
quisition costs. For reinsurance undertaking definition shall be applied mu-
tatis mutandis.

The amount relates to the gross proportional reinsurance accepted.

C0130 to
C0160/R0930

Acquisition expenses —
Gross — Non propor-
tional reinsurance ac-
cepted

Acquisition expenses include expenses, including renewal expenses, which
can be identified at the level of individual insurance contract and have been
incurred because the undertaking has issued that particular contract. These
are commission costs, costs of selling, underwriting and initiating an insur-
ance contract that has been issued. It includes movements in deferred ac-
quisition costs. For reinsurance undertaking definition shall be applied mu-
tatis mutandis.
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ITEM

INSTRUCTIONS

The amount relates to the non—proportional reinsurance accepted.

C0010 to
C0160/R0940

Acquisition expenses —
Reinsurers’ share

Acquisition expenses include expenses, including renewal expenses, which
can be identified at the level of individual insurance contract and have been
incurred because the undertaking has issued that particular contract. These
are commission costs, costs of selling, underwriting and initiating an insur-
ance contract that has been issued. It includes movements in deferred ac-
quisition costs. For reinsurance undertaking definition shall be applied mu-
tatis mutandis.

The amount relates to the reinsurers’ share.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0010 to
C0160/R1000

Acquisition expenses —
Net

Acquisition expenses include expenses, including renewal expenses, which
can be identified at the level of individual insurance contract and have been
incurred because the undertaking has issued that particular contract. These
are commission costs, costs of selling, underwriting and initiating an insur-
ance contract that has been issued. It includes movements in deferred ac-
quisition costs. For reinsurance undertaking definition shall be applied mu-
tatis mutandis.

The net claims management expenses represent the sum of the direct busi-
ness and the accepted reinsurance business reduced by the amount ceded to
reinsurance undertakings.

C0010 to
C0120/R1010

Overhead expenses —
Gross — direct business

Overhead expenses include salaries to general managers, auditing costs and
regular day-to—day costs i.e. electricity bill, rent for accommodations, IT
costs. These overhead expenses also include expenses related to the devel-
opment of new insurance and reinsurance business, advertising insurance
products, improvement of the internal processes such as investment in sys-
tem required to support insurance and reinsurance business (e.g. buying
new IT system and developing new software).

The amount relates to the gross direct business.

C0010 to
C0120/R1020

Overhead expenses —
Gross — Proportional
reinsurance accepted

Overhead expenses include salaries to general managers, auditing costs and
regular day-to—day costs i.c. electricity bill, rent for accommodations, IT
costs. These overhead expenses also include expenses related to the devel-
opment of new insurance and reinsurance business, advertising insurance
products, improvement of the internal processes such as investment in sys-
tem required to support insurance and reinsurance business (e.g. buying
new IT system and developing new software).

The amount relates to the gross proportional reinsurance accepted.

€0130 to
CO160/R1030

Overhead expenses —
Gross — Non propor-
tional reinsurance ac-

cepted

Overhead expenses include salaries to general managers, auditing costs and
regular day—to—day costs i.e. electricity bill, rent for accommodations, IT
costs. These overhead expenses also include expenses related to the devel-
opment of new insurance and reinsurance business, advertising insurance
products, improvement of the internal processes such as investment in sys-
tem required to support insurance and reinsurance business (e.g. buying
new IT system and developing new software).

The amount relates to the gross — non proportional reinsurance accepted.

L 347465



L 347/466 Official Journal of the European Union 31.12.2015

ITEM INSTRUCTIONS
C0010 to Overhead expenses — | Overhead expenses include salaries to general managers, auditing costs and
C0160/R1040 | Reinsurers’ share regular day-to—day costs i.e. electricity bill, rent for accommodations, IT

costs. These overhead expenses also include expenses related to the devel-
opment of new insurance and reinsurance business, advertising insurance
products, improvement of the internal processes such as investment in sys-
tem required to support insurance and reinsurance business (e.g. buying
new IT system and developing new software).

The amount relates to the reinsurers’ share.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0010 to Overhead expenses — | Overhead expenses include salaries to general managers, auditing costs and
C0160/R1100 | Net regular day—to—day costs i.e. electricity bill, rent for accommodations, IT
costs. These overhead expenses also include expenses related to the devel-
opment of new insurance and reinsurance business, advertising insurance
products, improvement of the internal processes such as investment in sys-
tem required to support insurance and reinsurance business (e.g. buying
new IT system and developing new software).

The net overhead expenses represent the sum of the direct business and the
accepted reinsurance business reduced by the amount ceded to reinsurance

undertakings.

C0200/R0110- | Total Total for different items for all Lines of Business.

R1100

C0200/R1200 | Other expenses Other technical expenses not covered by above mentioned expenses and
not split by lines of business.
Shall not include non-technical expenses such as tax, interest expenses,
losses on disposals, etc.

C0200/R1300 | Total expenses Amount of all technical expenses

Life insurance and reinsurance obligations

C0210 to Premiums written — Definition of premiums written provided in application of directive
C0280/R1410 | Gross 91/674[EEC where applicable: gross premiums written shall comprise all
amounts due during the financial year in respect of insurance contracts,
arising from gross business, regardless of the fact that such amounts may
relate in whole or in part to a later financial year.

It includes both direct and reinsurance business.

C0210 to Premiums written — Definition of premiums written provided in application of directive
C0280/R1420 | Reinsurers’ share 91/674/EEC where applicable: gross premiums written shall comprise all
amounts ceded to reinsurers due during the financial year in respect of in-
surance contracts regardless of the fact that such amounts may relate in
whole or in part to a later financial year.
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C0210 to Premiums written — Definition of premiums written provided in application of directive

C0280/R1500 | net 91/674/EEC where applicable: the net premiums written represent the sum
of the direct business and the accepted reinsurance business reduced by the
amount ceded to reinsurance undertakings.

C0210 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where

C0280/R1510 | Gross applicable: it is the sum of gross premiums written minus the change in
the gross provision for unearned premiums related to direct insurance and
reinsurance accepted business.

C0210 to Premiums earned — re- | Definition of earned premiums provided in directive 91/674/EEC where

C0280/R1520 | insurers” share applicable: it is the reinsurer’s share in gross premiums written minus the
change in the reinsurer’s share in provision for unearned premiums.

C0210 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where

C0280/R1600 | Net applicable: it is the sum of gross premiums written minus the change in
the gross provision for unearned premiums related to the sum of the direct
business and the accepted reinsurance business reduced by the amount
ceded to reinsurance undertakings.

C0210 to Claims incurred — Claims incurred in the reporting period as defined in directive 91/674/EEC:

C0280/R1610 | Gross the claims incurred means the sum of the claims paid and the change in
the provision for claims during the financial year, related to insurance con-
tracts arising from the direct and reinsurance business.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.

C0210 to Claims incurred — Re- | Claims incurred in the reporting period as defined in directive 91/674/EEC:

C0280/R1620 | insurers’ share it is the reinsurer’s share in the sum of the claims paid and the change in
the provision for claims during the financial year.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.

C0210 to Claims incurred — Net | Claims incurred in the reporting period as defined in directive 91/674/EEC:

C0280/R1700 the claims incurred means the sum of the claims paid and the change in
the provision for claims during the financial year, related to the sum of the
direct business and the accepted reinsurance business reduced by the
amount ceded to reinsurance undertakings.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.

C0210 to Changes in other techni- | Definition of changes in other technical provisions provided in directive

C0280/R1710 | cal provisions — Gross | 91/674/EEC where applicable: it is the changes in other technical provi-
sions relating to insurance contracts arising from the gross direct and rein-
surance business.

C0210 to Change in other techni- | Definition of changes in other technical provisions provided in directive

C0280/R1720 | cal provisions — Rein- | 91/674/EEC where applicable: it is the reinsurers’ share in changes in other

technical provisions.
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C0210 to Change in other techni- | Definition of changes in other technical provisions provided in directive
C0280/R1800 | cal provisions — Net 91/674/EEC where applicable: the net changes in other technical provisions
related to the sum of the direct business and the accepted reinsurance busi-
ness reduced by the amount ceded to reinsurance undertakings.

0210 to Expenses incurred All technical expenses incurred by the undertaking during the reporting
C0280/R1900 period, on accrual basis.

C0210 to Administrative expenses | Administrative expenses incurred by the undertaking during the financial
C0280/R1910 | — Gross year, on accrual basis are expenses which are connected with policy admin-

istration including expenses in respect of reinsurance contracts and special
purpose vehicles. Some administrative expenses relate directly to activity re-
garding a specific insurance contract (e.g. maintenance cost) such as cost of
premium billing, cost of sending regular information to policyholders and
cost of handling policy changes (e.g. conversions and reinstatements). Other
administrative expenses relate directly to insurance activity but are a result
of activities that cover more than one policy such as salaries of staff re-
sponsible for policy administration.

The amount relates to the gross direct and reinsurance business.

C0210 to Administrative expenses | Administrative expenses incurred by the undertaking during the reporting
C0280/R1920 | — reinsurers’ share period, on accrual basis are expenses which are connected with policy ad-
ministration including expenses in respect of reinsurance contracts and spe-
cial purpose vehicles. Some administrative expenses relate directly to activ-
ity regarding a specific insurance contract (e.g. maintenance cost) such as
cost of premium billing, cost of sending regular information to policy-
holders and cost of handling policy changes (e.g. conversions and reinstate-
ments). Other administrative expenses relate directly to insurance activity
but are a result of activities that cover more than one policy such as salaries
of staff responsible for policy administration.

The amount relates to the reinsurer’s share.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0210 to Administrative expenses | Administrative expenses incurred by the undertaking during the reporting
C0280/R2000 | — Net period, on accrual basis are expenses which are connected with policy ad-
ministration including expenses in respect of reinsurance contracts and spe-
cial purpose vehicles. Some administrative expenses relate directly to activ-
ity regarding a specific insurance contract (e.g. maintenance cost) such as
cost of premium billing, cost of sending regular information to policy-
holders and cost of handling policy changes (e.g. conversions and reinstate-
ments). Other administrative expenses relate directly to insurance activity
but are a result of activities that cover more than one policy such as salaries
of staff responsible for policy administration.

The amount relates to the net administrative expenses.

The net administrative expenses represent the sum of the direct business
and the accepted reinsurance business reduced by the amount ceded to re-
insurance undertakings.
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C0210 to
C0280/R2010

Investment management
expenses — Gross

Investment management expenses are usually not allocated on a policy by
policy basis but at the level of a portfolio of insurance contracts. Invest-
ment management expenses could include expenses of recordkeeping of
the investments’ portfolio, salaries of staff responsible for investment, re-
munerations of external advisers, expenses connected with investment trad-
ing activity (i.e. buying and selling of the portfolio securities) and in some
cases also remuneration for custodial services.

The amount relates to the gross direct and reinsurance business.

C0210 to
C0280/R2020

Investment management
expenses — reinsurers’
share

Investment management expenses are usually not allocated on a policy by
policy basis but at the level of a portfolio of insurance contracts. Invest-
ment management expenses could include expenses of recordkeeping of
the investments’ portfolio, salaries of staff responsible for investment, re-
munerations of external advisers, expenses connected with investment trad-
ing activity (i.e. buying and selling of the portfolio securities) and in some
cases also remuneration for custodial services.

The amount relates to the reinsurers’ share.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0210 to
C0280/R2100

Investment management
expenses — Net

Investment management expenses are usually not allocated on a policy by
policy basis but at the level of a portfolio of insurance contracts. Invest-
ment management expenses could include expenses of recordkeeping of
the investments’ portfolio, salaries of staff responsible for investment, re-
munerations of external advisers, expenses connected with investment trad-
ing activity (i.e. buying and selling of the portfolio securities) and in some
cases also remuneration for custodial services.

The amount relates to the net investment management expenses.

The net investment management expenses represent the sum of the direct
business and the accepted reinsurance business reduced by the amount
ceded to reinsurance undertakings.

€0210 to
C0280/R2110

Claims management ex-
penses — Gross

Claims management expenses are expenses that will be incurred in process-
ing and resolving claims, including legal and adjuster’s fees and internal
costs of processing claims payments. Some of these expenses could be as-
signable to individual claim (e.g. legal and adjuster’s fees), others are a result
of activities that cover more than one claim (e.g. salaries of staff of claims
handling department).

The amount relates to the gross direct and reinsurance business.

This shall include the movement in provisions in claims management ex-
penses.

€0210 to
C0280/R2120

Claims management ex-
penses — Reinsurers’
share

Claims management expenses are expenses that will be incurred in process-
ing and resolving claims, including legal and adjuster’s fees and internal
costs of processing claims payments. Some of these expenses could be as-
signable to individual claim (e.g. legal and adjuster’s fees), others are a result
of activities that cover more than one claim (e.g. salaries of staff of claims
handling department).

The amount relates to the reinsurers’ share.
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INSTRUCTIONS

This shall include the movement in provisions in claims management ex-
penses.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0210 to
C0280/R2200

Claims management ex-
penses — Net

Claims management expenses are expenses that will be incurred in process-
ing and resolving claims, including legal and adjuster’s fees and internal
costs of processing claims payments. Some of these expenses could be as-
signable to individual claim (e.g. legal and adjuster’s fees), others are a result
of activities that cover more than one claim (e.g. salaries of staff of claims
handling department).

The net claims management expenses represent the sum of the direct busi-
ness and the accepted reinsurance business reduced by the amount ceded to
reinsurance undertakings.

This shall include the movement in provisions in claims management ex-
penses.

€0210 to
C0280/R2210

Acquisition expenses —
Gross

Acquisition expenses include expenses which can be identified at the level
of individual insurance contract and have been incurred because the under-
taking has issued that particular contract. These are commission costs, costs
of selling, underwriting and initiating an insurance contract that has been
issued. It includes movements in deferred acquisition costs. For reinsurance
undertaking definition shall be applied mutatis mutandis.

The amount relates to the gross direct and reinsurance business.

C0210 to
C0280/R2220

Acquisition expenses —
Reinsurers’ share

Acquisition expenses include expenses which can be identified at the level
of individual insurance contract and have been incurred because the under-
taking has issued that particular contract. These are commission costs, costs
of selling, underwriting and initiating an insurance contract that has been
issued. It includes movements in deferred acquisition costs. For reinsurance
undertaking definition shall be applied mutatis mutandis.

The amount relates to the reinsurers’ share.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0210 to
C0280/R2300

Acquisition expenses —
Net

Acquisition expenses include expenses which can be identified at the level
of individual insurance contract and have been incurred because the under-
taking has issued that particular contract. These are commission costs, costs
of selling, underwriting and initiating an insurance contract that has been
issued. It includes movements in deferred acquisition costs. For reinsurance
undertaking definition shall be applied mutatis mutandis.

The net acquisition expenses represent the sum of the direct business and
the accepted reinsurance business reduced by the amount ceded to reinsur-
ance undertakings.

C0210 to
C0280/R2310

Overhead expenses —
Gross

Overhead expenses include salaries to general managers, auditing costs and
regular day-to—day costs i.e. electricity bill, rent for accommodations, IT
costs. These overhead expenses also include expenses related to the devel-
opment of new insurance and reinsurance business, advertising insurance
products, improvement of the internal processes such as investment in sys-
tem required to support insurance and reinsurance business (e.g. buying
new IT system and developing new software).

The amount relates to the gross direct and reinsurance business.
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ITEM INSTRUCTIONS
C0210 to Overhead expenses — | Overhead expenses include salaries to general managers, auditing costs and
C0280/R2320 | Reinsurers’ share regular day-to—day costs i.e. electricity bill, rent for accommodations, IT

costs. These overhead expenses also include expenses related to the devel-
opment of new insurance and reinsurance business, advertising insurance
products, improvement of the internal processes such as investment in sys-
tem required to support insurance and reinsurance business (e.g. buying
new IT system and developing new software).

The amount relates to the reinsurers’ share.

Reinsurers’ share shall by default be allocated by type of expenses, if not
possible shall be reported as acquisition expenses.

C0210 to Overhead expenses — | Overhead expenses include salaries to general managers, auditing costs and
C0280/R2400 | Net regular day-to—day costs i.e. electricity bill, rent for accommodations, IT
costs. These overhead expenses also include expenses related to the devel-
opment of new insurance and reinsurance business, advertising insurance
products, improvement of the internal processes such as investment in sys-
tem required to support insurance and reinsurance business (e.g. buying
new IT system and developing new software).

The net overhead expenses represent the sum of the direct business and the
accepted reinsurance business reduced by the amount ceded to reinsurance

undertakings.
C0300/R1410- | Total Total for different items for all life lines of business, as defined in Annex I
R2400 to Delegated Regulation (EU) 2015/35.
C0300/R2500 | Other expenses Other technical expenses not covered by above mentioned expenses and

not split by lines of business.

Shall not include non-technical expenses such as tax, interest expenses,
losses on disposals, etc.

C0300/R2600 | Total expenses Amount of all technical expenses.
C0210 to Total amount of surren- | This amount represents the total amount of surrenders occurred during the
C0280/R2700 | ders year.

This amount is also reported under claims incurred (item R1610).

$.05.02 — Premiums, claims and expenses by country

General comments:
This section relates to annual submission of information for individual entities.

This template shall be reported from an accounting perspective, i.e.: Local GAAP or IFRS if accepted as local GAAP The
template is based on a year—to—date basis Undertakings shall use the recognition and valuation basis as for the published
financial statements, no new recognition or re-valuation is required.
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The following criteria for the classification by country shall be used:

— The information, provided by country, shall be completed for the five countries with the biggest amount of gross
written premiums in addition to the home country or until reaching 90 % of the total gross written premiums;

— For the direct insurance business for the lines of business, as defined in Annex I to Delegated Regulation (EU)
2015/35, ‘Medical expense’, ‘Income protection’, ‘Workers’ compensation’, ‘Fire and other damage to property’ and
‘Credit and suretyship’ information shall be reported by country where the risk is situated as defined in Article 13
(13) of Directive 2009/138/EC;

— For direct insurance business for all other line of business, as defined in Annex I to Delegated Regulation (EU)
2015/35, information shall be reported by country where the contract was entered into;

— For proportional and non—proportional reinsurance information shall be reported by country of localisation of the
ceding undertaking.

For the purposes of this template ‘country where the contract was entered into’ means:

a) The country where the insurance undertaking is established (home country) when the contract was not sold through
a branch or freedom to provide services;

b) The country where the branch is located (host country) when the contract was sold through a branch;

¢) The country where the freedom to provide services was notified (host country) when the contract was sold through
freedom to provide services.

d) If an intermediary is used or in any other situation, it is a), b) or c¢) depending on who sold the contract.

ITEM INSTRUCTIONS

Non-life insurance and reinsurance obligations

C0020 to Top 5 countries (by Identify the ISO 3166-1 alpha-2 code of the countries being reported for
C0060/R0010 | amount of gross pre- the non-life obligations.

miums written) — non—
life obligations

C0080 to Premiums written — Definition of premiums written provided in application of directive
C0140/R0110 | Gross — Direct Busi- 91/674[EEC where applicable: gross premiums written shall comprise all
ness amounts due during the financial year in respect of insurance contracts,

arising from direct business, regardless of the fact that such amounts may
relate in whole or in part to a later financial year.

C0080 to Premiums written — Definition of premiums written provided in application of directive
C0140/R0120 | Gross — Proportional 91/674/EEC where applicable: gross premiums written shall comprise all
reinsurance accepted amounts due during the financial year in respect of insurance contracts,

arising from proportional reinsurance accepted business, regardless of the
fact that such amounts may relate in whole or in part to a later financial

year.
C0080 to Premiums written — Definition of premiums written provided in application of directive
C0140/R0130 | Gross — Non propor- | 91/674/EEC where applicable: gross premiums written shall comprise all
tional reinsurance ac- amounts due during the financial year in respect of insurance contracts,
cepted arising from non-proportional reinsurance accepted business, regardless of

the fact that such amounts may relate in whole or in part to a later finan-
cial year.
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C0080 to Premiums written — Definition of premiums written provided in application of directive
C0140/R0140 | Reinsurers’ share 91/674[EEC where applicable: gross premiums written shall comprise all
amounts ceded to reinsurers during the financial year in respect of insur-
ance contracts regardless of the fact that such amounts may relate in whole
or in part to a later financial year.
C0080 to Premiums written — Definition of premiums written provided in application of directive
C0140/R0200 | net 91/674/EEC where applicable: the net premiums written represent the sum
of the direct business and the accepted reinsurance business reduced by the
amount ceded to reinsurance undertakings.
C0080 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where
C0140/R0210 | Gross — Direct busi- applicable: it is the sum of gross premiums written minus the change in
ness the gross provision for unearned premiums related to insurance direct busi-
ness.
C0080 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where
C0140/R0220 | Gross — Proportional | applicable: it is the sum of gross premiums written minus the change in
reinsurance accepted the gross provision for unearned premiums related to proportional reinsur-
ance accepted business.
C0080 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where
C0140/R0230 | Gross — Non propor- | applicable: it is the sum of gross premiums written minus the change in
tional reinsurance ac- the gross provision for unearned premiums related to non—proportional re-
cepted insurance accepted business.
C0080 to Premiums earned — re- | Definition of earned premiums provided in directive 91/674/EEC where
C0140/R0240 | insurers” share applicable: it is the sum of reinsurer’s share in gross premiums written
minus the change in the reinsurer’s share in provision for unearned pre-
miums.
C0080 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where
C0140/R0300 | Net applicable: it is the sum of gross premiums written minus the change in
the gross provision for unearned premiums related to the sum of the direct
business and the accepted reinsurance business reduced by the amount
ceded to reinsurance undertakings.
C0080 to Claims incurred Gross | Claims incurred in the reporting period as defined in directive 91/674/EEC
C0140/R0310 | — Direct business where applicable: the claims incurred means the sum of the claims paid
and the change in the provision for claims during the financial year related
to insurance contracts arising from direct business.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.
C0080 to Claims incurred Gross | Claims incurred in the reporting period as defined in directive 91/674/EEC
C0140/R0320 | — Proportional reinsur- | where applicable:

the claims incurred means the sum of the claims paid and the change in
the provision for claims during the financial year related to insurance con-
tracts arising from proportional reinsurance accepted.

This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses..
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C0080 to Claims incurred — Claims incurred in the reporting period as defined in directive 91/674/EEC
C0140/R0330 | Gross — Non propor- | where applicable: the claims incurred means the sum of the claims paid
tional reinsurance ac- and the change in the provision for claims during the financial year related
cepted to insurance contracts arising from non—proportional reinsurance accepted.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.
0080 to Claims incurred — Re- | Claims incurred in the reporting period as defined in directive 91/674/EEC
C0140/R0340 | insurers’ share where applicable: it is the reinsurer’s share in sum of the claims paid and
the change in the provision for claims during the financial year.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses..
C0080 to Claims incurred — Net | Claims incurred in the reporting period as defined in directive 91/674/EEC
C0140/R0400 where applicable: the claims incurred means the sum of the claims paid
and the change in the provision for claims during the financial year related
to the sum of the direct business and the accepted reinsurance business re-
duced by the amount ceded to reinsurance undertakings.
This shall exclude claims management expenses and the movement in pro-
visions in claims management expenses.
C0080 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0140/R0410 | cal provisions — Gross | where applicable: it is the changes in other technical provisions for the
— Direct business gross direct business.
C0080 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0140/R0420 | cal provisions — Gross | where applicable: it is the changes in other technical provisions for the
— Proportional reinsur- | gross proportional reinsurance accepted.
ance accepted
0080 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0140/R0430 | cal provisions — Gross | where applicable: it is the changes in other technical provisions for the
— Non- proportional | gross non— proportional reinsurance accepted.
reinsurance accepted
C0080 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0140/R0440 | cal provisions — Rein- | where applicable: it is the changes in other technical provisions related to
surers’ share the amounts ceded to reinsurers.
C0080 to Changes in other techni- | Changes in other technical provisions as defined in directive 91/674/EEC
C0140/R0500 | cal provisions — Net where applicable: the net amount of changes in other technical provisions

represent the sum of the direct business and the accepted reinsurance busi-
ness reduced by the amount ceded to reinsurance undertakings.
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C0080 to Expenses incurred All technical expenses incurred by the undertaking during the reporting

C0140/R0550 period, on accrual basis.

C0140/R1200 | Other expenses Other technical expenses not covered by above mentioned expenses and
not split by lines of business.
Shall not include non-technical expenses such as tax, interest expenses,
losses on disposals, etc

C0140/R1300 | Total expenses Amount of all technical expenses corresponding to countries covered by

this template.

Life insurance and reinsurance obligations

C0160 to Top 5 countries (by Identify the ISO 31661 alpha-2 code of the countries being reported for
C0200/R1400 | amount of gross pre- the life obligations.
miums written) — life
obligations

C0220 to Premiums written — Definition of premiums written provided in application of directive

C0280/R1410 | Gross 91/674/EEC where applicable: gross premiums written shall comprise all
amounts due during the financial year in respect of insurance contracts,
arising from gross business, regardless of the fact that such amounts may
relate in whole or in part to a later financial year.

C0220 to Premiums written — Definition of premiums written provided in application of directive

C0280/R1420 | Reinsurers’ share 91/674/EEC where applicable: gross premiums written shall comprise all
amounts ceded to reinsurers due during the financial year in respect of in-
surance contracts regardless of the fact that such amounts may relate in
whole or in part to a later financial year.

0220 to Premiums written — Definition of premiums written provided in application of directive

C0280/R1500 | net 91/674[EEC where applicable: the net premiums written represent the sum
of the direct business and the accepted reinsurance business reduced by the
amount ceded to reinsurance undertakings.

C0220 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where

C0280/R1510 | Gross applicable: it is the sum of gross premiums written minus the change in
the gross provision for unearned premiums related to direct and reinsur-
ance accepted gross business.

C0220 to Premiums earned — re- | Definition of earned premiums provided in directive 91/674/EEC where

C0280/R1520 | insurers’ share applicable: it is the reinsurer’s share in gross premiums written minus the
change in the reinsurer’s share in provision for unearned premiums.

C0220 to Premiums earned — Definition of earned premiums provided in directive 91/674/EEC where

C0280/R1600 | Net applicable: it is the sum of gross premiums written minus the change in

the gross provision for unearned premiums related to the sum of the direct
business and the accepted reinsurance business reduced by the amount
ceded to reinsurance undertakings.
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C0220 to
C0280/R1610

Claims incurred —
Gross

Claims incurred in the reporting period as defined in directive 91/674/EEC
where applicable: the claims incurred means the sum of the claims paid
and the change in the provision for claims during the financial year related
to insurance contracts arising from the gross direct and reinsurance busi-
ness.

It excludes claims management expenses and the movement in provisions
in claims management expenses.

C0220 to
C0280/R1620

Claims incurred — Re-
insurers’ share

Claims incurred in the reporting period as defined in directive 91/674/EEC
where applicable: it is the reinsurers’ share in the sum of the claims paid
and the change in the provision for claims during the financial year.

It excludes claims management expenses and the movement in provisions
in claims management expenses.

C0220 to
C0280/R1700

Claims incurred — Net

Claims incurred in the reporting period as defined in directive 91/674/EEC
where applicable: the claims incurred means the sum of the claims paid
and the change in the provision for claims during the financial year related
to the sum of the direct business and the accepted reinsurance business re-
duced by the amount ceded to reinsurance undertakings.

It excludes claims management expenses and the movement in provisions
in claims management expenses.

C0220 to
C0280/R1710

Changes in other techni-
cal provisions — Gross

Definition of changes in other technical provisions provided in directive
91/674/EEC where applicable: it is the changes in other technical provi-
sions relating to insurance contracts arising from the gross direct and rein-
surance business.

C0220 to
C0280/R1720

Change in other techni-
cal provisions — Rein-
surers’ share

Definition of changes in other technical provisions provided in directive
91/674[EEC where applicable: it is the reinsurers’ share in changes in other
technical provisions.

C0220 to
C0280/R1800

Change in other techni-
cal provisions — Net

Definition of changes in other technical provisions provided in directive
91/674[EEC where applicable: it is the changes in other technical provi-
sions related to the sum of the direct business and the accepted reinsurance
business reduced by the amount ceded to reinsurance undertakings.

C0220 to
C0280/R1900

Expenses incurred

All technical expenses incurred by the undertaking during the reporting
period, on accrual basis.

C0280/R2500

Other expenses

Other technical expenses not covered by above mentioned expenses and
not split by lines of business.

Shall not include non-technical expenses such as tax, interest expenses,
losses on disposals, etc.

C0280/R2600

Total expenses

Amount of all technical expenses corresponding to countries covered by
this template.
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$.06.01 — Summary of assets

General comments:

This section relates to annual submission of information for individual entities. This template is relevant only for the
insurance and reinsurance undertakings exempted from the annual submission of information in templates S.06.02 or
S.08.01 in accordance with Article 35 (7) of Directive 2009/138/EC.

The asset categories referred to in this template are the ones defined in Annex IV — Assets Categories of this
Regulation.

This template contains a summary of information on assets and derivatives regarding the undertaking as a whole,
including assets and derivatives held in unit linked and index linked contracts.

Items shall be reported with positive values unless its Solvency II value is negative (e.g. the case of derivatives that are a
liability of the undertaking).

ITEM INSTRUCTIONS

C0010 to Assets listed Value of listed assets by portfolio.

C0060/R0010 For the purpose of this template an asset is considered as being listed if it is

negotiated on a regulated market or on a multilateral trading facility, as de-
fined by Directive 2004/39/EC.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.

C0010 to Assets that are not listed | Value of assets not listed in a stock exchange, by portfolio.

C0060/R0020 | in a stock exchange For the purpose of this template, not listed assets are the ones that are not

negotiated on a regulated market or on a multilateral trading facility, as de-
fined by Directive 2004/39/EC.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring—fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.

C0010 to Assets that are not ex- | Value of assets that are not exchange tradable, by portfolio.

C0060/R0030 | change tradable For the purpose of this template, not exchange tradable assets are the ones

that by their nature are not subject to negotiation on a regulated market or
on a multilateral trading facility, as defined by Directive 2004/39/EC.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.
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C0010 to
C0060/R0040

Government bonds

Value of assets classifiable under asset category 1 of Annex IV — Assets
Categories, by portfolio.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.

C0010 to
C0060/R0050

Corporate bonds

Value of assets classifiable under asset category 2 of Annex IV — Assets
Categories, by portfolio.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.

C0010 to
C0060/R0060

Equity

Value of assets classifiable under asset category 3 of Annex IV — Assets
Categories, by portfolio.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.

C0010 to
C0060/R0070

Collective Investment
Undertakings

Value of assets classifiable under asset category 4 of Annex IV — Assets
Categories, by portfolio.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.

C0010 to
C0060/R0080

Structured notes

Value of assets classifiable under asset category 5 of Annex IV — Assets
Categories, by portfolio.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.
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C0010 to Collateralised securities | Value of assets classifiable under asset category 6 of Annex IV — Assets
C0060/R0090 Categories, by portfolio.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.

C0010 to Cash and deposits Value of assets classifiable under asset category 7 of Annex IV — Assets
C0060/R0100 Categories, by portfolio.

Portfolio corresponds to the distinction between life, non-life, ring—fenced
funds, other internal funds, shareholder’s funds and general (no split).

The split by portfolio is not mandatory, except for identifying ring fenced
funds, but shall be made if the undertaking uses it internally. When an un-
dertaking does not apply a split by portfolio ‘general’ shall be used.

C001