Public Quantitative Reporting Templates -S.02.01.02 Relazione sulla Solvibilita e Condizione Finanziaria 2022

S.02.01.02
Balance sheet

Solvency Il value

Assets C0010
Intangible assets R0030 -
Deferred tax assets R0040 12.493.137,00
Pension benefit surplus R0O050 -
Property, plant & equipment held for own use R0O060 8.776.986,00
Investments (other than assets held for index-linkieand unit-linked contracts) R0O070 14.681.835.341,25
Property (other than for own use) R0080 132.750,00
Holdings in related undertakings, including papations R0090 214.606.974,01
Equities R0100 215.958.132,01
Equities - listed R0110 165.428.120,80
Equities - unlisted R0120 50.530.011,21
Bonds R0130 12.414.727.092,16
Government Bonds R0140 6.222.591.534,23
Corporate Bonds R0150 4.476.373.410,88
Structured notes R0160 -
Collateralised securities R0O170 1.715.762.147,05
Collective Investments Undertakings R0180 1.749.103.304,35
Derivatives R0190 87.307.088,72
Deposits other than cash equivalents R0200 -
Other investments R0210 -
Assets held for index-linked and unit-linked contsa R0220 4.821.527.873,00
Loans and mortgages R0230 -
Loans on policies R0240 -
Loans and mortgages to individuals R0250 -
Other loans and mortgages R0260 -
Reinsurance recoverables from: R0270 1.175.531,00
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, excluding healthdeindex-linked and unit-linked R0310 1.175.531,00
Health similar to life R0320 -
Life excluding health and index-linked and unitkia R0330 1.175.531,00
Life index-linked and unit-linked R0340 -
Deposits to cedants R0350 -
Insurance and intermediaries receivables R0360 2.613.586,68
Reinsurance receivables R0370 957.601,52
Receivables (trade, not insurance) R0380 339.516.710,58
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 76.022.689,84
Any other assets, not elsewhere shown R0420 114.684,27
Total assets R0500 19.945.034.141

AXA MPS Assicurazioni Vita S.p.A.



Public Quantitative Reporting Templates -S.02.01.02 Relazione sulla Solvibilita e Condizione Finanziaria 2022

S.02.01.02
Balance sheet

Solvency Il value

Liabilities
Technical provisions — non-life R0510 -
Technical provisions — non-life (excluding health) R0520 -
TP calculated as a whole R0530 -
Best Estimate R0540 -
Risk margin R0550 -
Technical provisions - health (similar to non-life) R0560 -
TP calculated as a whole R0570 -
Best Estimate R0580 -
Risk margin R0590 -
Technical provisions - life (excluding index-linkedand unit-linked) R0600 13.398.493.581
Technical provisions - health (similar to life) R0610 |- 6.720.596
TP calculated as a whole R0620 -
Best Estimate R0630 |- 13.698.598
Risk margin R0640 6.978.002
Technical provisions — life (excluding health andridex-linked and unit-linked) R0650 13.405.214.177
TP calculated as a whole R0660 -
Best Estimate R0670 13.309.595.160
Risk margin R0680 95.619.017
Technical provisions — index-linked and unit-linked R0690 4.684.489.666
TP calculated as a whole R0700 -
Best Estimate R0710 4.648.454.195
Risk margin R0720 36.035.471
Contingent liabilities R0740 -
Provisions other than technical provisions R0750 4.484.664
Pension benefit obligations R0760 1.612.130
Deposits from reinsurers R0O770 796.500
Deferred tax liabilities R0780 -
Derivatives R0790 82.091.385
Debts owed to credit institutions R0800 -
Financial liabilities other than debts owed to drétbtitutions R0810 800
Insurance & intermediaries payables R0820 90.300.155
Reinsurance payables R0830 262.159
Payables (trade, not insurance) R0840 93.175.934
Subordinated liabilities R0850 129.150.000
Subordinated liabilities not in BOF R0860 -
Subordinated liabilities in BOF R0870 129.150.000
Any other liabilities, not elsewhere shown R0880 10.322.359

Total liabilities 18.495.179.333

Excess of assets over liabilities 1.449.854.808

AXA MPS Assicurazioni Vita S.p.A.



Public Quantitative Reporting Templates - 5.05.01.02 Life

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

Health insurance

Insurance with profit

participation

Index-linked and unit-linkec!
insurance

Line of Business for: life insurance obligations

Other life insurance

Annuities stemming from nc
life insurance contracts and
relating to insurance
obligations other than healtn
insurance obligations

Annuities stemming from nc
life insurance contracts and
relating to health insurance:

sulla

Finanziaria 2022

Life reinsurance obligations

Health reinsurance

Life reinsurance

AXA MPS Assicurazioni Vita S.p.A.

C0210 C0220 C0230 C0240 C0300
Premiums written
Gross R1410 12.310.895,00 1.162.392.839,09 604.730.471,00 85.243.639,00 - - 1.864.67ABD
Reinsurers' share R1420 - - - 1.808.171,0 - - 1.808.171,0
Net R1500 12.310.895,00 1.162.392.839,09 604.730.471,00 83.435.468,00 - - 1.862.86BF0
Premiums earned
Gross R1510 12.310.895,00 1.162.392.839,09 604.730.471,00 85.243.639,00 - - 1.864.67ABD
Reinsurers' share R1520 - - - 1.808.171,0 - - 1.808.171,0
Net R1600 12.310.895,00 1.162.392.839,09 604.730.471,00 83.435.468,00 - - 1.862.86BF0
Claims incurred
Gross R1610 2.984.971,00 1.820.845.822,0( 527.207.486,00 23.327.629,00 - - 2.374.36B30
Reinsurers' share R1620 - - - 1.271.033,0 - - 1.271.033,00
Net R1700 2.984.971,00 1.820.845.822,0( 527.207.486,00 22.056.596,00 - - 2.373.094680
Changes in other technical provisions
Gross R1710 2.619.135,00 |- 430.865.836,00 - 733.067.118,00 7.005.438,00 - - 1.154.308.38
Reinsurers' share R1720 - - - - 12.017,0 - - 12.017,0
Net R1800 2.619.135,00 |- 430.865.836,00 - 733.067.118,00 7.017.455,00 - - 1.154.296438)
Expenses incurred R1900 4.147.931,00 77.541.819,00 23.311.368,00 5.025.381,00 - - 110.026.499,
Other expenses R2500 -
Total expenses R2600 110.026.499,00




Public Quantitative Reporting Templates - 5.05.02.01 Relazione sulla Solvibilita e Condizione Finanziaria 2022

$.05.02.01
Premiums, claims and expenses by country

Total Top 5 and home

Home Country Top 5 countries (by amount of gross premiums writn) - non-life obligations country
C0010 C0020 C0030 C0040 C0050 C0060 C0070
RO01C | us | GB | DE | CH | BE |
C0080 | C0090 | C0100 | C0110 | C0120 | C0130 | C0140

Premiums written

Gross - Direct Busine R011C - - N

Gross - Proportional reinsurance acce| RO12C - - -

Gross - N acce| R013( - - -

Reinsurers’ sha R014C - - -

Nel R020C - - B
Premiums earnec

Gross - Direct Busine R021C - - N

Gross - Proportional reinsurance acce| R022C - - -

Gross - N acce| R023( - - -

Reinsurers’ sha R024C - - -

Nel R0O30C - - B
Claims incurred

Gross - Direct Busine RO31C - - N

Gross - Proportional reinsurance acce| R032(C - - -

Gross - N acce| R033( - - N

Reinsurers’ sha R034C - - -

Nel R040C - - B
Changes in other technical provisior

Gross - Direct Busine R041C - - N

Gross - Proportional reinsurance acce R042C - - -

Gross - Non- acce R043C - - N

Reinsurers'sha R044C - - -

Nel R050C - - B
[Expenses incurrec RO55C - - .
|Other expense R120C -
|Total expense R130( B

Home Country Top 5 countries (by amount of gross premiums writin) - life obligations el TCUD”ui"ay’“' fone
C0150 C0160 Co0170 C0180 C0190 C0200 C0210
[_R140C | DE| | JP | T | us | HK |
C0220 | C0230 | C0240 | C0250 | C0260 | C0270 | C0280

Premiums written

Grost R141C 1.864.677.844,00 | -] | | | [ 1.864.677.844,00
| Reinsurers”sha R142C 1.808.171,00 | - | | | | 1.808.171,00

Nef R150C 1.862.869.673,00 | - | | | | 1.862.869.673,00
Premiums earnec

Grost R151C 1.864.677.844,00 | - | | | [ 1.864.677.844,00

Reinsurers' sha R152C 1.808.171,00 | - | | | | 1.808.171,00

Ner R160C 1.862.869.673,00 | - | | | | 1.862.869.673,00
Claims incurred

Grost R161( 2.374.365.908,00 | - | | | [ 2.374.365.908,00
[ Reinsurers”sha R162C 1.271.033,00 | | I I I | 1.271.033,00

Nef R170C 2.373.094.875,00 | - | | | | 2.373.094.875,00
Changes in other technical provisior

Gros: R171C |- 1.154.308.381,00 - - 1.154.308.381,00

Reinsurers' sha R172C |- 12.017,00 - - 12.017,00

Nel R180C |- 1.154.296.364,00 - - 1.154.296.364,00
[Expenses incurrec R190C 110.026.499,00 - 110.026.499,00
|Other expense R250( B
|Total expense R260C 110.026.499,00

AXA MPS Assicurazioni Vita S.p.A.



Public Quantitative Reporting Templates - 5.12.01.02
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AXAMPS Assicurazioni Vita S.p.A.




Public Quantitative Reporting Templates - $.22.01.21 Relazione sulla Solvibilita e Condizione Finanziaria 2022

S.22.01.21
Impact of long term guarantees and transitional mesures

Amount with Long Term

Impact of transitional on Impact of transitional on interest  Impact of volatility adjustment Impact of matching adjustment
Guarantee measures and . .
" technical provisions rate set to zero set to zero
transitionals

C0010 C0030 C0050 C0070 C0090
Technical provisions R0010 18.082.983.247,00 - - .824.320,00 -
Basic own funds R0020 1.428.788.808,00 - - |- .663.669,00 -
Eligible own funds to meet Solvency Capital Requieat R0050 1.428.788.808,00 - e .6d@3.669,00 -
Solvency Capital Requirement R0090 712.756.589,00 - - 2816.660,00 -
Eligible own funds to meet Minimum Capital Requiem R0100 1.416.295.670,00 - e .824.321,00 -
Minimum Capital Requirement R0O110 320.740.465,00 - - 81252.497,00 -

AXA MPS Assicurazioni Vita S.p.A.



Public Q itative Reporting T If -5.23.01.01 Relazione sulla Solvibilit e Condizione Finanziaria 2022

Annex |
S$.23.01.01
Own funds
1000
Total Tier 1 - restricted Tier 2 Tier 3
C001¢C C002¢ C003( C004¢ C005¢C
Basic own funds before deduction for participationdgn other financial sector as foreseen in article&of Delegated Regulation
2015/35
Ordinary share capital (gross of own shz R001C 569.000.000,0' 569.000.000,0' -
Share premium account related to ordinary share ¢ R003C - - -
Initial funds, members' contributions or the equivalent basic-dwmd item for mutual and mutual-type undertak R004C - - -
Subordinated mutual member acco R005C - - - - |
Surplus fund R007C - -
Preference shar R009C - - | - | - |
Share premium account related to preference < RO11C - - | - | - |
Reconciliation reser RO13C 718.145.670,0 718.145.670,0
Subordinated liabilitie RO14C 129.150.000,0 129.110.000,0 | 40.000,0 | - |
An amount equal to the value of net deferred tax ¢ RO16( 12.493.138,01 | 12.493.138,01
Other own fund items approved by the supervisory autt RO18C - - | - | - | -
Own funds from the financial statements that shouldhot be represented by the reconciliation reservena do not meet the
criteria to be classified as Solvency Il own funds
Own funds from the financial statements that should not be represgrtfeaireconciliation reserve and do not r R022C I:I
Deductions
Deductions for participations in financial and cre R023( [ - | - | - | - | - |
Total basic own funds after deduction RO29C | 1.428.788.808,0 | 1.287.145.670.0 | 129.110.000.0 | 40.000,0C_| 12.493.138,00
Ancillary own funds
Unpaid and uncalled ordinary share capital callabl R030C - -
Unpaid and uncalled initial funds, members' contributions oedjuévalent basic own fund item for mutual and mutual - type wakiegs, callable 0 R0O31( - - - |
Unpaid and uncalled preference shares callable on di R032C - - - |
A legally binding commitment to subscribe and pay for subortini@bilities on demar RO33( - - - |
Letters of credit and guarantees under Article 96(2) of the Directive 2@IEQ3 R0340 - B
Letters of credit and guarantees other than under Article RO350 i : i
96(2) of the Directive 2009/138/EC
Supplementary members calls under first subparagraph of Article 96(3)Dif ¢etive 2009/138/E RO36( - -
Supplementary members calls - other than under first subparagraph af 98(8) of the Directive 2009/138/EC R0370 - - -
Other ancillary own func R0O39C - - -
Total ancillary own funds R040C - - -
Available and eligible own fund:
Total available own funds to meet the € RO50C 1.428.788.808,0 1.287.145.670,0 129.110.000,0 40.000,0C 12.493.138,01
Total available own funds to meet the M RO51C 1.416.295.670,0 1.287.145.670,0 129.110.000,0 40.000,0C
Total eligible own funds to meet the S RO54C 1.428.788.808,0 1.287.145.670,0 129.110.000,0 40.000,0C 12.493.138,01
Total eligible own funds to meet the M R0O55( 1.416.295.670,0 1.287.145.670,0 129.110.000,0' 40.000,0C_|
RO58C 712.756.589,
MCR R0600 320.740.465,00
Ratio of Eligible own funds to SCF RO62C 2,00
Ratio of Eligible own funds to MCR R064C 4,42
Reconciliation reservt
Excess of assets over liabilit RO70C 1.449.854.808,0
Own shares (held directly and indirec RO71C -
Foreseeable dividends, distributions and chi RO72C 150.216.000,01
Other basic own fund iter RO73C 581.493.138,00
Adjustment for restricted own fund items in respect of matching tatius portfolios and ring fenced fur RO74C -
Reconciliation reservi RO76( 718.145.670,01
Expected profite
Expected profits included in future premiums (EPIFP) - Life bus
Expected profits included in future premiums (EPIF
Total Expected profits included in future premiums (EPIFP)

AXA MPS Assicurazioni Vita S.p.A.



Public Quantitative Reporting Templates -S.25.03.21 Relazione sulla Solvibilita e Condizione Finanziaria 2022

Annex |
S.25.03.21
Solvency Capital Requirement - for undertakings orfull Internal Models

Unique number of component Calculation of the Solvency

Capital Requirement

Components Description

C0010 C0020 C0030
1 Market 498.203.283,99
2 Credit 65.268.296,24
3 Life Insurance 315.157.322,20
5 P&C Insurance -
7 Operational Risk 40.437.403,01
6 Intangible Risk -
9 Deferred Taxes -

Calculation of Solvency Capital Requirement

C0100

Total undiversified components R0110 919.066.305,44
Diversification R0060 - 206.309.716,05
Capital requirement for business operated in accorance with Art. 4 of Directive 2003/41/EC R0160 -
Solvency capital requirement excluding capital addbn R0200 712.756.589,39
Capital add-ons already set R0210 -
Solvency capital requirement R0220 712.756.589,39
Other information on SCR

Amount/estimate of the overall loss-absorbing capity of technical provisions R0300 160.712.752,80
Amount/estimate of the overall loss-absorbing capity ot deferred taxes R0310 -
Total amount of Notional Solvency Capital Requiremats for remaining part R0410 -
Total amount of Notional Solvency Capital Requiremat for ring fenced funds R0420 -
Total amount of Notional Solvency Capital Requiremat for matching adjustment portfolios R0430 -
Diversification effects due to RFF nSCR aggregatiofor article 304 R0440 -
Net future discretionary benefits R0460 334.700.194,47

AXA MPS Assicurazioni Vita S.p.A.



Public Quantitative Reporting Templates - $.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 insi ce anl reinsurance obligations

MCRNL Result

sulla ibilita e C

MCR components

Background information

Background information
Net (of reinsurance/SPV) best estimat  Net (of reinsurance) written premiums in
and TP calculated as a wholi the last 12 months

C0020 C0030

Medical expense insurance and proportional reimsgra - -
Income protection insurance and proportional reaste R0030 - -
Workers' compensation insurance and proportionasueance R0040 - -
Motor vehicle liability insurance and proportiomeinsurance R0O050 - -
Other motor insurance and proportional reinsurance R0O060 - -
Marine, aviation and transport insurance and ptapul reinsurance R0O070 - -
Fire and other damage to property insurance ambpional reinsurance R0080 - -
General liability insurance and proportional renaswce R0090 - -
Credit and suretyship insurance and proportioriastueance R0100 - -
Legal expenses insurance and proportional reinseran R0O110 - -
Assistance and proportional reinsurance R0120 - -
Miscellaneous financial loss insurance and propuoati reinsurance R0130 - -
Non-proportional health reinsurance R0140 - -
Non-proportional casualty reinsurance R0O150 - -
Non-proportional marine, aviation and transponsarance R0O160 - -
Non-proportional property reinsurance R0170 - -

Linear formula component for life insurance and rensurance obligatio C0040 |
MCRL Result R0200 540.510.652,36 |

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

Net (of reinsurance/SPV) best estimat  Net (of reinsurance/SPV) total capital a
and TP calculated as a whol risk
C0050 C0060

Overall MCR calculation

Obligations with profit participation - guaranteeehefits R0210 13.271.308.437,00

Obligations with profit participation - future distionary benefits R0220 -

Index-linked and unit-linked insurance obligations R0230 4.648.454.195,00

Other life (re)insurance and health (re)insurariigations R0240 37.111.192,00

Total capital at risk for all life (re)insuranceligiations R0250 23.076.751.128,00

C0070

Linear MCR R0300 540.510.652,36
SCR R0310 712.756.589,39
MCR cap R0320 320.740.465,23
MCR floor R0330 178.189.147,35
Combined MCR R0340 320.740.465,23
Absolute floor of the MCR R0350 4.000.000,00
Minimum Capital Requirement R0400 320.740.465,23

AXA MPS Assicurazioni Vita S.p.A.
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