$.02.01.02.01 Balance sheet

Solvency il value

C0010
Assets
Goodwill R0010
Deferred acquisition costs R0020
Intangible assets R0030 -
Deferred tax assets R0040 7435 240
Pension benefit surplus R0050 -
Property, plant & equipment held for own| R0060 2136 000
Investments (other than assets held for if R0070 243 800 252
Property (other than for own use) R0080 -
Holdings in related undertakings, inclu¢ R0090 -
Equities R0100 105 364 265
Equities - listed R0110 105 364 265
Equities - unlisted R0120 -
Bonds R0130 40 063 709
Government Bonds R0140 -
Corporate Bonds R0O150 40063 709
Structured notes R0160 -
Collateralised securities R0O170 -
Collective Investments Undertakings R0180 98 372 278
Derivatives R0190 -
Deposits other than cash equivalents R0200 -
Other investments R0210 -
Assets held for index-linked and unit-link{ R0220 -
Loans and mortgages R0230 408 100
Loans on policies R0240 -
Loans and mortgages to individuals R0250 408 100
Other loans and mortgages R0260 -
Reinsurance recoverables from: R0270 -
Non-life and health similar to non-life R0280 -
Non-life excluding health R0290 -
Health similar to non-life R0300 -
Life and health similar to life, excludingl R0310 -
Health similar to life R0320 -
Life excluding health and index-linked R0330 -
Life index-linked and unit-linked R0340 -
Deposits to cedants R0350 -
Insurance and intermediaries receivabled R0360 18442 770
Reinsurance receivables R0370 -
Receivables (trade, not insurance) R0380 63 273
Own shares (held directly) R0390 -
Amounts due in respect of own fund iten] R0400 -
Cash and cash equivalents R0410 54 214 925
Any other assets, not elsewhere shown | R0420 2 304 130
Total assets R0500 329 804 690
Liabilities
Technical provisions - non-life R0510 15053 715
Technical provisions - non-life (excludij R0520 15053715
Technical provisions calculated as a| R0530 -
Best Estimate R0540 14 277 510
Risk margin R0550 776 205
Technical provisions - health (similar tg R0560 -
R0570 -

Technical provisions calculated as a




Best Estimate

R0580

Risk margin

R0590

Technical provisions - life (excluding indg

R0600

Technical provisions - health (similar tg

R0610

Technical provisions calculated as a

R0620

Best Estimate

R0630

Risk margin

R0640

Technical provisions - life (excluding hq

R0650

Technical provisions calculated as a

R0660

Best Estimate

RO670

Risk margin

R0680

Technical provisions - index-linked and u

R0690

Technical provisions calculated as a w

R0O700

Best Estimate

R0O710

Risk margin
Other technical provisions

R0720

R0730

Contingent liabilities

R0740

Provisions other than technical provision

R0750

Pension benefit obligations

R0O760

Deposits from reinsurers

R0O770

Deferred tax liabilities

RO780

Derivatives

RO790

Debts owed to credit institutions

R0800

Financial liabilities other than debts oweg

R0810

Insurance & intermediaries payables

R0820

Reinsurance payables

R0830

Payables (trade, not insurance)

R0840

Subordinated liabilities

R0850

Subordinated liabilities not in Basic Ow|

R0860

Subordinated liabilities in Basic Own F

R0870

Any other liabilities, not elsewhere showr

R0880

Total liabilities

R0O900

Excess of assets over liabilities

R1000

9 000 000
23020 514

10 606 494

2745 991

1641717
62 068 431
267 736 259
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$.23.01.01.01 Own funds

Total Tier 1 - Tier 2 Tier 3
C0010 €0020 C0040 C0050
Basic own funds before deduction for participations in other financial sector as foreseen in article 68 o
Ordinary share capital (gross of own sha - -
Share premium account related to ording - -
Initial funds, members' contributions or th - -
Subordinated mutual member accounts -
Surplus funds -
Preference shares -
Share premium account related to prefer

Reconciliation reserve 260276616 260276616

Subordinated liabilities -
An amount equal to the value of net defe 7435 240 7435240
Other own fund items approved by the s 24 403 . : - 24 403 S

Own funds from the financial statements that should not be represented by the reconciliation reserve i
Own funds from the financial statementsl ' Lo

Deductions

Deductions for partlcrpatlons in financial { - - -
Total basic own funds after deductions 267 736259 260276616 24403 7 435240
Ancillary own funds . 4

Unpaid and uncalled ordinary share capif - -

Unpaid and uncalled initial funds, membe - -

Unpaid and uncalled preference shares ¢ -
A legally binding commitment to subscrib -

Letters of credit and guarantees under A - -l
Letters of credit and guarantees other th: - - '
Supplementary members calls under firs o= - ><
Supplementary members calls - other tha - :

Other ancillary own funds -

Total ancillary own funds -

Available and eligible own funds
Total available own funds to meet the S 267 736259 260276616 24403 7435240

Total available own funds to meet the Mq 260 301019 260276616 24 403
Total eligible own funds to meet the SCR| 267 736 259 260276616 24403 7435240
Total eligible own funds to meet the MCH 260 301019 260276 616 24 403

SCR 103 489 639
MCR 46 594 000
Ratio of Eligible own funds to SCR 259 %

Ratio of Eligible own funds to MCR 559 %
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%

$.23.01.02.02 Reconciliation reserve

Reconciliation reserve
Excess of assets over liabilities
Own shares (held directly and indirectly)
Foreseeable dividends, distributions and
Other basic own fund items
Adjustment for restricted own fund items
Reconciliation reserve

Value

C0060
RO700 267 736 259
R0O710 -
R0O720 -
R0730 7 459 643
R0740 -
R0760 260276616
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S.25.01.01.02 Calculation of Solvency Capital Requirement

Z0010 | No {s2c_AO:x0}

Article 112

Value

C0100

Adjustment due to RFF/MAP nSCR aggreg

R0120

Operational risk

R0130

Loss-absorbing capacity of technical provig

R0140

Loss-absorbing capacity of deferred taxes

R0150

Capital requirement for business operated

R0160

Solvency Capital Requirement excluding ¢

R0200

Capital add-ons already set

R0210

of which, capital add-ons already set - Ar

R0211

of which, capital add-ons already set - An

R0212

of which, capital add-ons already set - An

R0213

of which, capital add-ons already set - An]

R0214

Solvency capital requirement

R0220

Other information on SCR

Capital requirement for duration-based e

R0400 |

Total amount of Notional Solvency Capiti

R0410

Total amount of Notional Solvency Capit:

R0420

Total amount of Notional Solvency Capits

R0430

Diversification effects due to RFF nSCR

R0440

Method used to calculate the adjustment

R0450

Net future discretionary benefits

R0460

866 069

103 489 639

103489639 '
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S.26.01.01.02 Market risk - basic information, part 2

Z0010 | No {s2c_AO:x0}

Absolute values after shock
Net solvency capital

Article 112

Gross solvency

requirement capital
C0060 C0080
Interest rate risk R0100 385 351 385 351
~interest rate down shock R0110 - -
interest rate up shock R0120 385 351 385 351
Equity risk R0200 87 137 829 87 137 829
type 1 equities R0210 80 679 742 80 679 742
Type 1 equity other than long-term R0221
strategic participations (type 1 equities) R0230
Long-term equity investments (type 1 ¢ R0231
duration-based (type 1 equities) R0240 ‘ : : _
type 2 equities R0250 1588757297 ssilin 18375 729
Type 2 equity other than long-term R0261 TR ‘ ‘
strategic participations (type 2 equities) R0270
Long-term equity investments (type 2 ¢ R0271
duration-based (type 2 equities) R0280
qualifying infrastructure corporate equitie] R0291 - -
qualifying infrastructure corporate equif R0293
strategic participations (qualifying infray R0294
Long-term equity investments (qualifyif R0295
qualifying infrastructure equities other thg R0292 - =
qualifying infrastructure equities other tf R0296
strategic participations (qualifying infray R0297
Long-term equity investments (qualifyir R0298 :
Property risk R0300 534000 2534 000
Spread risk R0400 4 902 435 4902 435
bonds and loans : R0410 4902 435 4902 435
loans and bonds (other than qualifying| R0412 4902 435 4902 435
loans and bonds (qualifying investmen{ R0413 - -
loans and bonds (qualifying infrastructy R0414 = -
credit derivatives R0420 - -
downward shock on credit derivatives | R0430 - -
upward shock on credit derivatives R0440 - -
Securitisation positions R0450 - -
Senior STS securitisation R0461
Non-senior STS securitisation R0462
resecuritisations R0480
Other securitisation R0481
Transitional type 1 securitisation R0482
Guaranteed STS securitisation R0483
Market risk concentrations R0500 35615313 3515313
Currency risk R0600 11914 016 11914 016
increase in the value of the foreign currejl R0610 - e
decrease in the value of the foreign currd R0620 11914 016 11914 016
Diversification within market risk module R0700 13316 720 13 316 720
Total market risk R0800 95072 224 95 072 224
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$.26.05.01.02 Non-life premium and reserve risk

‘Article 112 Z0010 | No {s2c_AO:x0}
Solvency capital requirement
C0100

Non-life premium and reserve risk | R0300 15 613 956



S.26.05.01.04 Non-life catastrophe risk and total non-life underwriting risk

Article 112 No {s2c_AO:x0}
Solvency capital requirement
C0160
Non-life catastrophe risk R0500 -
Diversification within non - life underwriting] R0600 |- 0
Total non-life underwriting risk R0700 15613 956




S.26.06.01.01 Operational risk - basic information

Article 112 Z0010 | No {s2c_AO:x0}

Operational risk - Information on technical provisions

Capital requirement

C0020

Life gross technical provisions (excluding R0100

Life gross technical provisions unit-linkedq R0110

Non-life gross technical provisions (excly R0120

Capital requirement for operational risk bag R0130

Operational risk - Information on earned premiums
Earned life gross premiums (previous 12| R0200

Earned life gross premiums unit-linked (f R0210

Earned non-life gross premiums (previoy R0220

Earned life gross premiums (12 months | R0230

Earned life gross premiums unit-linked (1 R0240

Earned non-life gross premiums (12 mor] R0250

Capital requirement for operational risk bay R0260

Operational risk - calculation of the SCR -
Capital requirement for operational risk ¢{ R0300

Percentage of Basic Solvency Capital R R0310

Capital requirement for operational risk ¢c| R0320
Expenses incurred in respect of unit linkg R0330

Total capital requirement for operational rig R0340

14 277 510
428 325

28 868 953

27777914
866069

866 069
30787 071
866 069

866 069




$.28.01.01.01 Linear formula component for non-life insurance and reinsurance obligations

MCR components
C0010
MCRNL Result [ RO010 5831 153




9¢6 9l Le

0lG LLC vl

0410

aouelinsuias Ausdoud |euoiuodold-uop

09iod

uel} pue uonelae ‘supew jeuoiodold-uop

0sioy

aoueinsulel Ajensen [euoiuodoud-uop

ovLoy

S0UBINSUISI Yyesy [euojodold-uop

0cioy

PUE 8dUBINSUI SSO| [BIoURUl SNOBUE|SISI

0Zlod

Loy

Souelnsuial jeuoiodoid pue souesissy

00lod

BuoIlodo.d pue soueInsul sasusdxe |lebaq

0600y

odoud pue soueinsul diyshjelns pue jpain

0800¥

|euontodoid pue soueinsul Aingey jeisusg

0400Y

ueinsu Auedoud o3 ebewep Jsy0 pue alig

0900y

|E SdUBINSUI Jodsuel} pue uopeine ‘suliepy

0500y

191 |euoI0dold pue sauBINSU JojOW JayQ

000y

Hodoud pue soueInsul Agel spoiysn I010|N

0e00y

0.id pue soueINsUl UolESUBdWOD SIaxiop
oodoud pue soueinsu; uoyosjold awoosu|

0c00d

0€002

02002

SyluoWw Z| 18e| ay) u swiniwald
usypuMm (soueinsuial Jo) 1oN

sjoyme

SB PSB[NO|eD d ] pue a)eLli}ss
1s8q (AdS/eoueInsuial Jo) 19N

uonewojul punolbyoeg

uoruodold pue soueinsul ssusdxe 12oIpaIN

uoneuwitojur punoibyoeg zo'L0'10°8z's



S.28.01.01.05 Overall MCR calculation

Linear MCR

SCR
MCR cap

MCR floor

Combined MCR
Absolute floor of the MCR
Minimum Capital Requirement

Value

C0070
R0300 5831 153
R0310 103 489 639
R0320 46 570 337
R0330 25872 410
R0340 25872 410
R0350 46 594 000
R0400 46 594 000




