Public Quantitative Reporting Templates -S.02.01.02 Relazione sulla Solvibilita e Condizione Finanziaria 2021

S.02.01.02
Balance sheet

Solvency Il value

Assets C0010
Intangible assets R0030 -
Deferred tax assets R0040 -
Pension benefit surplus R0O050 -
Property, plant & equipment held for own use R0O060 164.288,25
Investments (other than assets held for index-linkieand unit-linked contracts) R0O070 650.504.879,35
Property (other than for own use) R0080 1.215.000,00
Holdings in related undertakings, including papations R0090 129.633,98
Equities R0100 23.515.712,82
Equities - listed R0110 23.455.904,00
Equities - unlisted R0120 59.808,82
Bonds R0130 572.056.082,43
Government Bonds R0140 327.701.260,87
Corporate Bonds R0150 206.831.528,67
Structured notes R0160 -
Collateralised securities R0170 37.523.292,89
Collective Investments Undertakings R0180 53.588.450,12
Derivatives R0190 -
Deposits other than cash equivalents R0200 -
Other investments R0210 -
Assets held for index-linked and unit-linked contsa R0220 -
Loans and mortgages R0230 -
Loans on policies R0240 -
Loans and mortgages to individuals R0250 -
Other loans and mortgages R0260 -
Reinsurance recoverables from: R0270 5.286.160,00
Non-life and health similar to non-life R0280 5.286.160,00
Non-life excluding health R0290 5.235.724,00
Health similar to non-life R0300 50.436,00
Life and health similar to life, excluding healthdeindex-linked and unit-linked R0310 -
Health similar to life R0320 -
Life excluding health and index-linked and unitkial R0330 -
Life index-linked and unit-linked R0340 -
Deposits to cedants R0350 -
Insurance and intermediaries receivables R0360 2.346.964,69
Reinsurance receivables R0370 1.688.024,00
Receivables (trade, not insurance) R0380 44.606.977,58
Own shares (held directly) R0390 -
Amounts due in respect of own fund items or inifiaid called up but not yet paid in R0400 -
Cash and cash equivalents R0410 4.607.203,46
Any other assets, not elsewhere shown R0420 -
Total assets R0500 709.204.497
AXA MPS Assicurazioni Danni S.p.A. Solvency 2 Pillar 3 reporting - SFCR
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Public Quantitative Reporting Templates - S.02.01.02

S.02.01.02
Balance sheet

Liabilities
Technical provisions — non-life
Technical provisions — non-life (excluding health)
TP calculated as a whole
Best Estimate
Risk margin
Technical provisions - health (similar to non-life)
TP calculated as a whole
Best Estimate
Risk margin
Technical provisions - life (excluding index-linkedand unit-linked)
Technical provisions - health (similar to life)
TP calculated as a whole
Best Estimate
Risk margin
Technical provisions — life (excluding health andridex-linked and unit-linked)
TP calculated as a whole
Best Estimate
Risk margin
Technical provisions — index-linked and unit-linked
TP calculated as a whole
Best Estimate
Risk margin
Contingent liabilities
Provisions other than technical provisions
Pension benefit obligations
Deposits from reinsurers
Deferred tax liabilities
Derivatives
Debts owed to credit institutions
Financial liabilities other than debts owed to drewbtitutions
Insurance & intermediaries payables
Reinsurance payables
Payables (trade, not insurance)
Subordinated liabilities
Subordinated liabilities not in BOF

Subordinated liabilities in BOF
Any other liabilities, not elsewhere shown
Total liabilities

Excess of assets over liabilities

AXA MPS Assicurazioni Danni S.p.A.

Relazione sulla Solvibilita e Condizione Finanziaria 2021

Solvency Il value

C0010

R0510 394.101.405

R0520 304.844.893

R0530 -

R0540 293.900.864

R0550 10.944.029

R0560 89.256.512

R0570 -

R0580 85.620.253

R0590 3.636.259

R0600 -

R0610 -

R0620 -

R0630 -

R0640 -

R0650 -

R0660 -

R0670 -

R0680 -

R0690 -

R0700 -

R0O710 -

R0720 -

R0740 -

R0O750 2.530.327

R0O760 981.364

R0O770 -

R0O780 20.380.199

R0O790 101.312

R0800 -

R0810 -

R0820 7.324.612

R0830 736

R0840 31.033.924

R0850 -

R0860 -

R0870 -

R0880 4.993.440
461.447.318
247.757.179

Solvency 2 Pillar 3 reporting - SFCR
December 31, 2021



Relazione sulla Sols

Annex |
$.05.01.02
Premiums, claims and expenses by line of business

Line of Business for: non-life insurance and reinsrance obligations (direct business and accepted gortional reinsurance) L e LS n e o
accepted non-proportional reinsurance
expense insurance  Income protecton e “OTKEIS compensation  Motor vehicle liablty Other motor insurance MANe: ition and transp:  Fire and other damage © e iy insurance o0t aNY SUreyship  Legal expenses . Miscellaneous. =T YRR
insurance insurance insurance property insuranc insurance insurance financial lose
€0010 €0020 0030 €0040 C0050 C0060 C0070 C0080 0090 0100 0110 C0120 €0130 €0140 C0150 C0160 0200
Premiums writien

1055 - Direct Busine R0110 17.160.593,00 | 41.573.073,00) | 34.197.325,0p 6.083.837,00] 3.795,00] 31.090.978,00 13.406.918,00] | 5.376.437,0p 8.727.214,00] 11.327.607,00 168.947.777,00
1055 - Proportional reinsurance acce| R0120 | 27.423,00 | 945.833,00 136.140,0¢ - - 22.956,0( - | - - 1.132.352,00
1055 - Non-proportional reinsurance acce R0130 B -1 - - -
einsurers' she R0140 189.051,00 | 110.353,00] | 495.473.00 184.104,0( - 1.437.469.0p 367.727,00] S| 3.718.445,0f 6.910.850,00 | 75.093,00 - | | | - 13.488.565,0|
el R0200 16.971.542,00 | 41.490.143,00] | 34.647.685,0 6.035.873,00] 3.795,00 29.653.509,00 13.062.147,00] | 1 557.992‘0g 1.816.364,00 | 11.252.514,00 - | | - 156.591. 584,
emiums eamed
ross - Direct Busine R0210 17.689.910,00 | 42.095.950,00] | 35.706.514,0p 6.104.457,00] 4. 243,@‘ 23.467.453,04 12.456.512,00] | 5.382.219,0p 8.840.618,00 | 11.149.65: 2.897.530,
1055 - Proportional reinsurance acce| R0220 | 17.028,0¢ | 541.622,00 77.959.00] - - 22.956,0( - | - 2.561 662.133,00
ross - Non-proportional reinsurance acce RO0230 |

einsurers' she R0240 192.161,00 | 110.474,00] | 495.473.00 184.104,0( - 1.437.142,0p 368.206,00] S| 3.721.992,0f 6.986.707,00 | 76.953,00 | - | | | - 13.573.212.,0|
RO300 17.497.749,00 | 42.002.504,00] | 35.752.663,0 5.998.312,00] 4.243,00| 22.030.311,04 12.111.262,00] - 1.660.227,0f 1.853.911,00 | 11.075.269,00 | - | 1

et - 149.986.481,
jaims incurred

1055 - Direct Busine R0310 |- 195.714,00 - 2.235.9310% | 23.762.456,0p 2.406.807.00] - I 2.248.617,0p 1.340.760,00[ - w.avs,o:oi 840.383,00] 493.652,00[- 2.024.795,00 18.802.604,00
ross - Proportional reinsurance acce| R0320 | - B 306.978,00 82.347,00) -1 - - 10.335,0( - - -1 40.387,00] 338.603,00
1055 - Non-proportional reinsurance acce R0330 B -1 - - -
einsurers' she R0340 - - - 250.462, - 537.287.01 210.314,00] - 256.691,00 386.327,00 - - | | | - 1.728.997,0|
el R0400 |- 195.714,00 |- 2.235.933,0( - 23.818.972 - - 2.785.904,0f 1.140.781,00] - 644.87500]  583.692,00] 107.325,00 |- 2.075.182,00 - | | - 17.412.210,0|
Changes in ofther technical provisions. i I T
ross - Direct Busine R0410 5.758,00 - - - - - - | | - - 5.758,00
ross - Proportional reinsurance acce R0420 - - - - - - | B | - - -
r0ss - Non- proportional reinsurance acce R0430 B -1 - - -
R0440 - | Bl Bl Bl Bl Bl Bl B - - Bl Bl - -
t ROS00 5.758,00 | - - -1 -1 -1 - - - - - - | - 5.758,
[Expenses incurred RO550 7.947.493,00 | 14.748.501,0¢ | 10.472.473.0p 841,00[ 9.656.502,00 15.327,00] - 379.230,0 5.121.555,00 - | - - 52.321.872.0|
[Other expenses R1200 -
[Total expenses R1300 5232

AXA MPS Assicurazioni Danni. Sp.A. Solvency 2 Pillar 3 reporting - SFCR
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Public Q

Reporting

-5.05.02.01

$.05.02.01
Premiums, claims and expenses by country

Home Country

Top 5 countries (by amount of gross premiums writn) - non-life obligations

Total Top 5 and home

country
C0010 C0020 C0030 C0040 C0050 C0060 C0070
[_Ro01C us GB | DE CH BE
C0080 C0090 C0100 | C0110 C0120 C0130 Co0140
Premiums written
Gross - Direct Busine R0O11C 168.947.777,00 168.947.777,00
Gross - Proportional reinsurance accej R012( 1.132.352,00 1.132.352,00
Gross - Non-proportional reinsurance acce| R013( - N
Reinsurers' sha R014C 13.488.565,00 13.488.565,00
Nel R020C 156.591.564,00 156.591.564,00
Premiums earnec
Gross - Direct Busine R021C 162.897.530,00 162.897.530,00
Gross - Proportional reinsurance acce| R022( 662.133,00 662.133,00
Gross - Non-proportional reinsurance acce| R023( - N
Reinsurers' sha R024C 13.573.212,00 13.573.212,00
Nel R0O30C 149.986.451,00 149.986.451,00
Claims incurred
Gross - Direct Busine R031C 18.802.604,00 18.802.604,00
Gross - Proportional reinsurance acce| R032C 338.603,00 338.603,00
Gross - Non-proportional reinsurance acce| R0O33( - N
Reinsurers' sha R034C 1.728.997,00 1.728.997,00
Nel R040C 17.412.210,00 17.412.210,00
Changes in other technical provisior
Gross - Direct Busine R041C - 5.758,00
Gross - Proportional reinsurance acce R042( - N
Gross - Non- proportional reinsurance acce R043( - N
Reinsurers'sha R044C - -
Nel R050C 5.758,00 5.758,00
Expenses incurrec R0O55( 52.321.822,00 52.321.822,00
|Other expense R120C N
|Total expense R130C 52.321.822,00
Home Country Top 5 countries (by amount of gross premiums writin) - life obligations L) T&puﬁlfy”" L)
C0150 C0160 Co170 C€0180 C0190 C0200 C0210
[_R140C DE JP | T us HK
C0220 C0230 C0240 | C0250 C0260 C0270 C0280
Premiums written
Gros! R141C - [ N
sha RL42C - [ -
Ner R150C - | N
Premiums earnec
Gros: RI51C - T 5
Reinsurers’ sha R152( - | -
Nel R160C - | N
Claims incurred
Gros! R161C - [ N
sha RI62C - [ -
Ner R170C - | N
Changes in other technical provisior
Gros! R171C - N
Reinsurers' sha R172C - -
Nel R180C - N
Expenses incurrec R190C - N
|Other expense R2500 N
|Total expense R260( N

AXA MPS Assicurazioni Danni S.p.A.

sulla

ilita e Condizi Finanziaria 2021
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Public Quantitative Reporting Templates -5.17.01.02

s170102
NorvLfe Techrical Provisons

Drec business and acaptedproptons insrance

P—

acceped nom roporiona ensrance:

Nowproportionl marine,

Relazione sulla Solvibilita e Condizione Finanziaria 2021

Tota Non e oblgaton

Medclopme | nomepreeion - Workerd GOSN v b Ohrmotor e ST S st e b G0 oty e e nd et e g rpres e nsitace sttt O s Mo
‘Cooz0 ooz oot Coos0 Cooso ‘Cooro Cooso o100 G010 010 o0 Cosi0 G050 "Coteo Coro 010
[Technical povisions calculated as a whole RO010 T T I T T Bl Bl I T T Bl I
e o020 i T i T i i T T T i i
I 003t I T I T I I T T T I I
RODIC | T
’T_“_'—ﬁ—mmi—mmRecuverameswmvemsmance/SPVanﬂF\m&e«'\ermeadyuslmemlwexvecledhsseswenumemany:ﬂeismlassucawﬂmTPca\cu\aleﬂﬂwﬁm\e o050 T T T T T T T T T T T | T
GVl povRons CAETRTeT o5 S0
pesresman
[Gross -Towl o060 | 1753112500 T Se0s . | Ta8879100] 563.00] 50489.878.00 1321471600 T i, | T927.451.00] B T
oSS~ ArecTBUSE ROOTC 1753112500 1407014500 T s57L3m. T.455.414,00] 563.00] 50.489.878.00 132101550 T Tiram | 1.927.451.00] 162.683.741.00
o g 1552200 i 7318860 EEETZE| | of T i i 30449300
RODC -
o100 556900 To1800] T T35560] T as Te11600] - )
o110 T T - - T -
Ro120 i -
Ro130 1556900 To1800[ T T as - 76800,
Ro110 3852000 S0 FEET) s TR0 - 2577
RoTS0 | 1748230000 | 140855500 TE T w500 470025 1517350 B T60 316
o160 | 1620948000 T 79176 0m | 3.495.751.00] T w26z | 415188000 288.286,00] Ta3A 6120 B T 21653280
ROLTC 16209.480.00 T 78970 a0 | T 3216280 | 4.151.880,00] "288.286,00] 74346120 1609531400
ROTSC i 7617708 i T i 57 568,00
ROTSC -
R0200 T 60710 w2231 4753 0] 7 ) 58451700 B 26108,
Ro210 T T 5 T i -
R0220 T T - T T -
R0230 T TS60710] 5223310 4763 0| — G7L583, 984517,00] B 26108,
o240 a75 5.0 s10.914 B
Roz50 | Tea0sas0ne | wr7ezarac 4095, -
Roz60 | 3374060000 | 1879564400 5 260912 B 370 5200
Roz70 | 3369178000 | 187802800 37782010 - 374 23w
R0280 1.091.468.00 254479100 279 56800 500.611.00 B B 14.560.2108
o250 T T T T T T T T T | T T
0500 I T I T I T I I T T T I
o510 I T I T I T I I T 1 T I
0520 | 3483207700 | 5447443500 T 563,00} 12081846500 Ta06.702.00] 5548.480,00] 2235 149,00 B T T S50 108D
R0330 4882000 161600 T 489737 T Tasom, | 2.759.262,00] T T T 5.266.100,
[Technical provsions minus recoverables from rmsee/SPV and Finie Re- total Ro310 | 3478325700 T 563.00] 71328 7280} T406.702.00 4.067.769.00] 524.103,00] 1 T I 88,6150

AXA MPS Assicurazioni Danni $.p.A

Solvency 2 Pillar 3 reporting - SFCR
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Public Quantitative Reporting Templates - 5.19.01.21

Relazione sulla Solvibilita e Condizione Finanziaria 2021

5100121
Non-life Insurance Claims Information

Total Non-Life Business.

Accidert year |
Underwriing year 20020 AY
Gross Claims Paid (non-cumulative)
(absolute amoun)
jopment year
vear g . g . . . . o . . — In Current year Sum of years (cumulaive)
Cooio T Coozo T Coo30 T Cooio T Co050 T Co060 T Coo7o T Cooeo T Co050 T Coio0 T Coiio Cotro Cotso
Prior RO100 T 32346707 AT 34670
N9 Ro160 795 1391 S1Li0s, 555099 a8 Tesao0s7 Tas7570 PEXE| R o330 o536 T toesases | 065.695,38
NE ROL70 852437 860,907 159.000, 150825, 22050415 G921, 25,0514 Traz8.d 35,9139 Y TE A 2053178
N7 ROTE0 021026 54,407 G40813, 934,808 T 64869111 T515.415 351.306.28 727 36644 374797 10
N6 ROL90 219,092, 1063.090. 322579, 835325, 695,269, 391257, 130.379.74 656.993.91
NS R0200 010,889 268,135, 848913, 456.028. 50.008.22 395.734, 037.799.25
Nea R0210 905,328, 013,145, 230221, 250.831. 1.054.893 4 63.426.98
N3 R0220 925 824, 595,103 734322, 601327, 856.577.62
N2 R0230 60.633. 121.763,1 519.832, 102.278,67
N1 R0240 689910 687.601.6 To. 1377.512.23
N R0250 112,075 Te. 8.112.075,94
a 420.991.110,09
Gross undiscounted Best Estimate Claims Provisions
(absolute amoun)
Year 0.00 100 2,00 X 4,00 5,00 5,00 7,00 8,00 9.00 Year end (discounted dat)
Co200 T Cozto T Coz2o Coza0 T o240 T Co250 T Cozso T Cozro T Cozso T Co290 T Cos0
Prior o100 . T07508.689 4
No R0160 682,081 TREEEER 07,085 81066 851075 7572548 678160000 | 456021209 766550360 Tamaafe 31587,
N8 ROL70 033.518.2: 4975652, 313,151, 868,51, 937,333, 354.702.73 10.65%. mﬂ 5.048.405.40 030851
N7 ROLE0 050,200, 084 662. 279455, 829,411, 928,865 473.308.19 9.334.151,1 316,02,
N6 ROL90 407.177. 193,403 502.201. 806.163. 607,256, 4.245.840.62 823,775,
NS R0200 790.917. 84,422, 703.732. 942,708 9.777.887,38 ] R0200 720117,
Neg R0210 2. 477.993, 38373, 257,678 204,798
N3 R0220 281132, 961.151. 070890, 348.426, 290.270;
N2 R0230 421773, 014.164. 23233, 3.085.
N1 R0240 127 826, 354824,
N R0250 530.381. 28.475.031,
202.358.074,54
Solvency 2 Pillar 3 reporting - SFCR
AXA MPS Assicurazioni Danni S.p.A.
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Public Quantitative Reporting Templates - 5.22.01.21 Relazione sulla Solvibilita e Condizione Finanziaria 2021

S.22.01.21
Impact of long term guarantees and transitional measures

Amount with Long Term

Impact of transitional on technical Impact of transitional on interest Impact of volatility adjustment set Impact of matching adjustment

Guarantee measures and I
provisions rate to zero set to zero

HERSIES

C0010 C0030 C0050 C0070 C0090
Technical provisions R0010 394.101.404,00 - - 693.905,00 -
Basic own funds R0020 187.736.179,00 - - |- 477.263,00 -
Eligible own funds to meet Solvency Capital Requirement R0050 187.736.179,00 - - |- 477.263,00 -
Solvency Capital Requirement R0090 103.414.595,00 - - 337.986,00 -
Eligible own funds to meet Minimum Capital Requirement R0100 187.736.179,00 - - |- 477.263,00 -
Minimum Capital Requirement R0O110 46.536.568,00 - - 152.094,00 -

Solvency 2 Pillar 3 reporting - SFCR
AXA MPS Assicurazioni Danni S.p.A. December 31, 2021



Public Quantitative Reporting Templates - 5.23.01.01

Annex |
S.23.01.01
Own funds

Basic own funds before deduction for participationsn other financial sector as foreseen in article®of Delegated

Regulation 2015/35
Ordinary share capital (gross of own shz R001C
Share premium account related to ordinary sharigad R0O03(
Initial funds, members' contributions or the eqlémabasic own - fund item for mutual and mutugetyindertaking R004C
Subordinated mutual member acco R005(C
Surplus fund R007C
Preference shat R009C
Share premium account related to preference ¢ R0O11C
Reconciliation resern R013(
Subordinated liabilitie R014(C
An amount equal to the value of net deferred taet RO16(
Other own fund items approved by the supervisotiyarity R018(
Own funds from the financial statements that shoulchot be represented by the reconciliation reserveral do not meet the
criteria to be classified as Solvency Il own funds
Own funds from the financial statements that showltbe represented by the reconciliation resendeda not me: R022(
Deductions
Deductions for participations in financial and dt¢ R023(
Total basic own funds after deduction R029C
Ancillary own funds
Unpaid and uncalled ordinary share capital callabl R030C
Unpaid and uncalled initial funds, members' conttitms or the equivalent basic own fund item foturaliand mutual - type undertakin R0O31C
Unpaid and uncalled preference shares callableovad R032(C
A legally binding commitment to subscribe and paysubordinated liabilities on dem: R033(
Letters of credit and guarantees under Article P6{2he Directive 2009/138/EC R0340
Letters of credit and guarantees other than undésié RO350
96(2) of the Directive 2009/138/EC
Supplementary members calls under first subparagvaprticle 96(3) of the Directive 2009/138/ R036(
Supplementary members calls - other than undersiiisparagraph of Article 96(3) of the DirectiveD20138/EC RO370
Other ancillary own func R039C
Total ancillary own funds R040C
Available and eligible own funds
Total available own funds to meet the € R0O50(C
Total available own funds to meet the M RO51(
Total eligible own funds to meet the S R054(
Total eligible own funds to meet the Mt R055(
SCR RO58(
MCR R0O600
Ratio of Eligible own funds to SCF R062C
Ratio of Eligible own funds to MCR R064(
Reconciliation reservt
Excess of assets over liabilit RO70C
Own shares (held directly and indirec RO71C
Foreseeable dividends, distributions and chi RO72(C
Other basic own fund iter RO73(
Adjustment for restricted own fund items in respEanatching adjustment portfolios and ring fenfieuts RO74C
Reconciliation reservt RO76(
Expected profits
Expected profits included in future premiums (EPIFBife busines RO77C
Expected profits included in future premiums (EPRIF R0O78C
Total Expected profits included in future premiums (EPIFP) RO79C

Tier

Tier 1 - restricted
C003C

Tier 2
C004C

Relazione sulla Solvibilita e Condizione Finanziaria 2021

Tier 3
C005¢

39.000.000,0¢

148.736.179,0

148.736.179,0

I

I
| 187.736.179,01_|

I
187.736.179,01_|

187.736.179,01

187.736.179,01

187.736.179,00

187.736.179,00

187.736.179,01

187.736.179,01

187.736.179,00

187.736.179,00

103.414.595,01
46.536.568,00

182

4,03

C0060

247.757.179,01

60.021.000,0(
39.000.000,0¢

148.736.179,0

2.651.858,0(
2.651.858,0(

AXA MPS Assicurazioni Danni S.p.A.

Solvency 2 Pillar 3 reporting - SFCR
December 31, 2021



Public Quantitative Reporting Templates - 5.25.01.21 Relazione sulla Solvibilita e Condizione Finanziaria 2021

S.25.01.21
Solvency Capital Requirement - for undertakings orStandard Formula

Gross solvency capital

. Simplifications
requirement

C0110 C0120
Market risk R0010 43.743.285,62 -
Counterparty default risk R0020 2.727.922,43
Life underwriting risk R0030 - -
Health underwriting risk R0040 32.423.736,95 -
Non-life underwriting risk R0050 82.740.739,96 -
Diversification R0060 - 49.089.335,16
Intangible asset risk R0070 -
Basic Solvency Capital Requirement R0100 112.546.349,79

Calculation of Solvency Capital Requirement

Value

C0100

Operational risk R0130 11.248.551,04
Loss-absorbing capacity of technical provisions R0140 -
Loss-absorbing capacity of deferred taxes R0150 - 20.380.305,85
Capital requirement for business operated in acgure with Art. 4 of Directive 2003/41/EC R0160 -
Solvency Capital Requirement excluding capital aden R0200 103.414.594,98
Capital add-on already set R0210 -
Solvency capital requirement R0220 103.414.594,98
Other information on SCR

Capital requirement for duration-based equity sisk-module R0400 -
Total amount of Notional Solvency Capital Requir@tse€or remaining part R0410 -
Total amount of Notional Solvency Capital Requireiseor ring fenced funds R0420 -
Total amount of Notional Solvency Capital Requir@ts€or matching adjustment portfolios R0430 -
Diversification effects due to RFF nSCR aggregaf@rarticle 304 R0440 -

Solvency 2 Pillar 3 reporting - SFCR
AXA MPS Assicurazioni Danni S.p.A. December 31, 2021



Public Quantitative Reporting Templates - 5.28.02.01

S.28.01.01
Minimum Capital Requirement - Only life or only non-life insurance or reinsurance activity

Linear formula component for non-life insurance and reinsuance obligations

MCRNL Result

Background in

Medical expense insurance and proportional reinsurance

Relazione sulla Solvibilita e Condizione Finanziaria 2021

MCR components

C0010

50.738.207,84

TP calculated as a whole¢
C0020

Background information
Net (of reinsurance/SPV) best estimate ard Net (of reinsurance) written premiums in

the last 12 months
C0030

33.691.789,00

17.700.697,00

Income protection insurance and proportional reinsurance R0030 51.878.028,00 39.884.734,00
Workers' compensation insurance and proportional reinser R0040 - -
Motor vehicle liability insurance and proportional reirsce R0O050 87.823.397,00 33.688.010,00
Other motor insurance and proportional reinsurance R0060 4.662.532,00 5.897.597,00
Marine, aviation and transport insurance and proportieisgurance R0O070 863,00 3.670,00
Fire and other damage to property insurance and propdntimsurance R0080 122.163.033,00 29.185.731,00
General liability insurance and proportional reinsurance R0090 47.717.796,00 12.857.805,00
Credit and suretyship insurance and proportional reinsara R0100 1.317.959,00 -
Legal expenses insurance and proportional reinsurance RO110 3.778.201,00 1.581.572,00
Assistance and proportional reinsurance R0120 - 1.669.880,00
Miscellaneous financial loss insurance and proporti@asurance R0O130 21.744.874,00 12.209.975,00
Non-proportional health reinsurance R0140 - -
Non-proportional casualty reinsurance R0150 - -
Non-proportional marine, aviation and transport reinstgan R0160 - -
Non-proportional property reinsurance R0O170 - -

Linear formula component for life insurance and reins|

MCRL Result

C0040

Total capital at risk for all life (re)insurance obligations

TP calculated as a wholc

Net (of reinsurance/SPV) best estimate ard Net (of reinsurance/SPV) total capital at

risk

Overall MCR calculation

Obligations with profit participation - guaranteed besefi R0210 -
Obligations with profit participation - future discretiy benefits R0220 -
Index-linked and unit-linked insurance obligations R0230 -
Other life (re)insurance and health (re)insurance oligsat R0240 -
Total capital at risk for all life (re)insurance obligaton R0250 -

C0070

Linear MCR R0300 50.738.207,84
SCR R0310 103.414.594,98
MCR cap R0320 46.536.567,74
MCR floor R0330 25.853.648,74
Combined MCR R0340 46.536.567,74
Absolute floor of the MCR R0350 3.700.000,00
Minimum Capital Requirement R0400 46.536.567,74
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