S.02.01.02
Balance sheet

Assets
Intangible assets
Deferred tax assets
Pension benefit surplus
Property, plant & equipment held for own use
Investments (other than assets held for index-linketand unit-linked contracts)
Property (other than for own use)
Holdings in related undertakings, including papations
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 contsa
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
Life and health similar to life, excluding healthdaindex-linked and unit-linked
Health similar to life
Life excluding health and index-linked and unitién
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 inifiaid 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)
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 and idex-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
Other technical provisions
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 d@rétstitutions
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

Solvency Il value

C0010

R0030 -
R0040 68.360.009,00
R0O050 -
R0O060 7.554.766,00
R0070 13.582.282.223,63
R0080 39.000,00
R0090 199.634.277,74
R0100 145.354.854,42
RO110 92.247.428,88
R0120 53.107.425,54
R0130 11.249.079.342,65
R0140 6.132.009.113,19
R0150 4.259.166.354,76
R0160 -
R0170 857.903.874,70
R0180 1.967.108.404,82
R0190 21.066.344,00
R0200 -
R0210 -
R0220 4.987.953.554,00
R0230 226.919,32
R0240 -
R0250 226.919,32
R0260 -
R0270 645.889,00
R0280 -
R0290 -
R0300 -
R0310 645.889,00
R0320 -
R0330 645.889,00
R0340 -
R0350 -
R0360 2.109.509,00
R0370 297.305,00
R0380 295.107.651,10
R0390 -
R0400 -
R0410 50.455.544,95
R0420 37.126,00
R0500 18.995.030.497

Solvency Il value

C0010
R0510 -
R0520 -
R0530 -
R0540 -
R0O550 -
R0560 -
R0570 -
R0580 -
R0590 -
R0600 12.476.979.073,00
R0610 16.065.479,00
R0620 -
R0630 5.516.596,00
R0640 10.548.883,00
R0650 12.460.913.594,00
R0660 -
R0670 12.333.380.528,00
R0680 127.533.066,00
R0690 4.865.316.234,00
R0700 -
R0710 4.840.887.687,00
R0720 24.428.547,00
RO73(
R0740 -
R0O750 5.378.540,00
R0760 1.559.144,00
R0770 414.006,00
R0780 -
R0790 48.749.053,82
R0800 -
R0810 -
R0820 98.244.436,00
R0830 192.261,00
R0840 120.454.906,18
R0850 129.110.000,00
R0860 -
R0870 129.110.000,00
R0880 12.064.973,00

17.758.462.627

Excess of assets over liabilities

1.236.567.870



S.04.05.2
Premiums, claims and expenses by count

Top 5 countries (by amount of
gross premiums written): Non-life

Home country: Non-life
insurance and reinsurance

. insurance and reinsurance
obligations

obligations
C0010 C0020
R0O01( Others
Premiums written
Gross - Direct Business R0020 - -
Gross - Proportional reinsurance accepted | R0021 - -

Gross - Non-proportional reinsurance acceptgdR0022 - -

Premiums earned

Gross - Direct Business

R0030| - -

Gross - Proportional reinsurance accepted

R0031 - -

Gross - Non-proportional reinsurance acceptgdR0032 - -

Claims incurred

Gross - Direct Business

R0040 - -

Gross - Proportional reinsurance accepted

R0041 - -

Gross - Non-proportional reinsurance acceptgdR0042 - -

Expenses incurred

Gross - Direct Business

R0O050] - -

Gross - Proportional reinsurance accepted

R0051 - -

Gross - Non-proportional reinsurance acceptg¢R0052 - -

Top 5 countries (by amount of
gross premiums written): Life

Home country: Life

insurance and reinsurance . :
insurance and reinsurance

ClE RIS obligations
C0010 C0020
R101( Others
Premiums written R1020 1.637.887.149,95 -
Premiums earned R103( 1.637.887.149,95 -
Claims incurred R1040 2.545.895.884,11 -
Expenses incurred R105( 105.364.857,55 -




Annex |
5.05.01.02

Premiums, claims and expenses by line of business

Health insurance

Insurance with profit
participation

Line of Business for: ife insurance obligations

Index-linked and unit-inketi
insurance

Annuiies

Other life insurance

obligations

mming from nc
life insurance contract
relating to health insurance:

ts and

Annuities stemming from nc

fe insurance contracts
relating to insurance
obligations other than health

insurance obligatior
C0260

ani

Life reinsurance obligations

Health reinsurance

Life reinsurance

€0210 €0220 €0230 C0240 C0250 0270 C0280 0300
remiums witien
Gross R141( 9.887.513,01 347.507.282.40 75.134.660,40 I I I 1.637.887.150,0f
Reinsurers' share. R142( 1.532.228,04 i i i 1.532.228,0
let R150( 9.887.513,0 347.507.282,00 73.602.432.00 i i | 1.636.354.922,0|
remiums eamed
ross 9.887.513,01 347.507.282,40 75.134.660,00 I I I 1.637.887.150,0f
einsurers’ share 1.532.228,04 i i i 1.532.228,0
let 9.887.513,0 347.507.282,00 73.602.432.00 i i | 1.636.354.922,0|
laims incurred
ross 3.173.08L01 746.041.043.00 17626.92 T T T
einsurers share T T T
et 3.173.08L01 746.041.043.00 9% T T T
xpenses incurred 3.437.204.0 22.545.013,40 2.241.467.40 T T I
alance - other technical
otal technical expenses
‘otal amount of surrenders - 1.263.1885,00] 626.237.880,00 | I I I







S.22.01.2
Impact of long term guarantees and transitional meaures

Amount with Long Term
Guarantee measures and

Impact of transitional on

Impact of transitional on interest

Impact of volatility adjustment

Impact of matching adjustment

technical provisions rate set to zero set to zero
transitionals
C001C C003¢ C005¢C C007¢ C009C
R001C 17.342.295.307,0 - - 169.177.159,00 -
R0O02( 1.365.677.870,0 - - 117.036.759,0! -
RO05( 1.365.677.870,0 - - 117.036.759,0! -
R009C 800.985.752,00 - - 281.301.555,01 -
RO10C 1.297.317.861,0 - - 169.177.160,00 -

RO11C

360.443.588,00

126.585.700,01




Annex |

5.23.01.01
Own funds
Total Tier 1 - unrestricted Tier 1 - restricted Tie 3
C0010 C0020 C0030 C0050
Basic own funds before deduction for participations in othefinancial sector as foreseen in article 68 of Delegated Regtion 2015/35
Ordinary share capital (gross of own shares) RO010 569.000.000,0] 569.000.000,)0
‘Share premium account related to ordinary share capital RO0030
Initial funds, members’ contributions or the equivalericomsn - fund item for mutual and mutual-type undertakings RO0040
Subordinated mutual member accounts RO050 |
Surplus funds RO070
Preference shares RO0090 I | |
Share premium account related to preference shares RO110 | | |
Reconciliation reserve RO130 599.207.861,0) 599.207.861,p0
Subordinated liabilities RO140 129.110.000.0 129.110.000.09
An amount equal to the value of net deferred tax assets RO160 68.360.009.0] 68.360.0C
Other own fund items approved by the supervisory authority RO180 | |
as basic own funds not specified above
Own funds from the financial statements that should not be fresented by the reconciliation reserve and do not meet theiteria to be
classified as Solvency Il own funds
Own funds from the financial statements that should notjiresented by the reconciliation reserve and do not meet R0220 :I
the criteria to be classified as Solvency Il own funds

Deductions

Deductions for participations in financial and credit
institutions R0230
Total basic own funds after deductions R0290 [ 1365 6778704 1.168.207.861,p0 125.110.000,0 I 68.360.00

Ancillary own funds

Unpaid and uncalled ordinary share capital callable on

derand RO300

éana\ddand uncalled inital funds, members' contributiartse equivalent basic own fund item for mutual and mutugle tndertakings, callable on .

leman

Unpaid and uncalled preference shares callable on demand R0320

Alegally binding commitment to subscribe and pay for stibated liabilities on demand RO330

Letters of credit and guarantees under Article 96(2) of theciive 2009/138/EC RO340

Letters of credit and guarantees other than under Article RO350

96(2) of the Directive 2009/138/EC

‘Supplementary members calls under first subparagrapttiofe96(3) of the Directive 2009/138/EC RO360

Supplementary members calls - other than under first sadagh of Article 96(3) of the Directive 2009/138/EC RO370 |

Other ancillary own funds RO0390 |
Total ancillary own funds RO0400 |
Available and eligible own funds

Total available own funds to meet the SCR RO500 -365.677.870, -168.207.861 29. 68.360.0C

Total available own funds to meet the MCR RO510 29.

Total eligible own funds to meet the SCR RO540 29, 68.360.0C

Total eligible own funds to meet the MCR RO550 29.

RO580

MCR RO0600
Ratio of Eligible own funds to SCR R0620
Ratio of Eligible own funds to MCR R0640

C0060

Reconciliation reserve

Excess of assets over liabilties RO700 1.236.567.870,0
Own shares (held directly and indirectly) RO710
Foreseeable dividends, distributions and charges RO720
Other basic own fund items RO730 637.360.009,0(
Adjustment for restricted own fund items in respect of niatehdjustment portfolios and ring fenced funds RO740
Reconciliation reserve RO760 599.207.861,0(
Expected profits
Expected profits included in future premiums (EPIFP) - bifsiness RO770 89.817.703,0
Expected profits included in future premiums (EPIFP) - RO780
Non-life business
Total Expected profits included in future premiums (EPIFP) RO790 89.817.703.0




S.25.05.2
Solvency Capital Requirement - for undertakings usig an internal model (partial or full)

Solvency Capital
Requirement

Amount modelled

P

Simplifications

€001C C007¢C C009C €012
Risk type
Total diversificatiol R002C -1.054.494.439,2
Total diversified risk before ti R003C 800.985.751,&
Total diversified risk after te R004C 800.985.751,£
Total market & credit rig R007C 1.293.143.809,¢
Market & Credit risk - diversifie R008C 629.927.350,2
Credit event risk not covered in market & credik R019C 64.713.921,7
Credit event risk not covered in market & credskri diversifiec R020C 63.674.719,2
Total Business ri¢ R027¢C -
Total Business risk - diversifi R028( -
Total Net Non-life underwriting ri¢ R031C -
Total Net Non-life underwriting risk - diversifi. R032( -
Total Life & Health underwriting ris R040C 434.611.028,
Total Life & Health underwriting risk - diversific R041( 264.995.626,
Total Operational ris R048(C 63.011.430,
Total Operational risk - diversifit R049C 38.114.129,
Other rist RO50C -
Calculation of Solvency Capital Requiremer
€010¢
Total undiversified componer R013C 1.855.480.190,¢
Diversificatior R014( -1.054.494.439,2
Adjustment due to RFF/MAP nSCR aggrege RO15C -
Capital requirement for business operated in aermrel with Art. 4 of Directive 2003/41/1 R016C -
Solvency Capital Requirement excluding capital addn R020C 800.985.751,£
Capital add-on already R021( -
of which, capital add-ons already set - Article(3Y Type i R0211 -
of which, capital add-ons already set - Article(2Y Type | R021Z -
of which, capital add-ons already set - Article(3Y Type ¢ R021% -
of which, capital add-ons already set - Article(2Y Type ¢ R021<« -
Solvency capital requireme R022C 800.985.751,&
Other information on SCR
Amount/estimate of the overall loss-absorbing cpaf technical provisior R030C -
Amount/estimate of the loss absorbing capacityiéferred taxe R031( -
Capital requirement for duration-based equity ggk-modul R040C -
Total amount of Notional Solvency Capital Requireisefor remaining pa R041( -
Total amount of Notional Solvency Capital Requiretseor ring-fenced func R042C -
Total amount of Notional Solvency Capital Requireisefor matching adjustment portfol R043(C -
Diversification effects due to RFF nSCR aggregatmrarticle 30 R044C -
Method used to calculate the adjustment due toRSER aggregatic R045( 4
Net future discretionary benet R046( 235.438.617,2
Approach to tax rate m_
C010¢
Approach based on average tax TRo59(] Yes |
Calculation of loss absorbing capacity of deferredaxes
C013(
Amount/estimate of LAC D R064C -
Amount/estimate of LAC DT justified by reversiondeferred tax liabilitie RO65(C -
Amount/estimate of LAC DT justified by referencepimbable future taxable economic pr R066( -
Amount/estimate of LAC DT justified by carry badurrent yee R067C -
Amount/estimate of LAC DT justified by carry badkture year R068C -
Amount/estimate of Maximum LAC C R069C -




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

MCR components

Linear formula component for non-life insurance andreinsurance obligations

MCRNL Result

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

Background information

C0020 C0030
Medical expense insurance and proportional reinsurance R0020|
Income protection insurance and proportional reirmsga R0030|
Workers' compensation insurance and proportional reinse R0040|
Motor vehicle liability insurance and proportionalrisurance R0050
Other motor insurance and proportional reinsurance R0O060|
Marine, aviation and transport insurance and propuaticeinsurance R0070|
Fire and other damage to property insurance andpiopal reinsurance R0080|
General liability insurance and proportional reinsge R0090|
Credit and suretyship insurance and proportional resmsar R0100|
Legal expenses insurance and proportional reinsurance R0110|
Assistance and proportional reinsurance R0120|
Miscellaneous financial loss insurance and proportiegiasurance R0130|
Non-proportional health reinsurance R0140|
Non-proportional casualty reinsurance R0150|
Non-proportional marine, aviation and transport reiasaoe R0160|
Non-proportional property reinsurance R0170|
Linear formula component for life insurance and reinsuwance obligations C0040
MCRL Result R0200 504.393.854,5

Net (of reinsurance/SPV) total capital at
risk

Net (of reinsurance/SPV) best estimate
and TP calculated as a wholi

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

C0050 C0060
Obligations with profit participation - guaranteeehkefits R0210| 12.263.434.935,0p
Obligations with profit participation - future disti@ary benefits R0220| -
Index-linked and unit-linked insurance obligations R0230| 4.840.887.687,0
Other life (re)insurance and health (re)insurance atitigs R0240| 74.816.300,0
Total capital at risk for all life (re)insurance olaltgns R0250| 21.699.151.150,0|)
Linear MCR RO300| 504.393.854,5
SCR RO310| 800.985.751,5
MCR cap R0320| 360.443.588,2
MCR floor R0330| 200.246.437,89
Combined MCR R0340| 360.443.588,21
Absolute floor of the MCR R0O350] 4.000.000,00
Minimum Capital Requirement R0400| 360.443.588,21




