Delta Lloyd Life Belgium

QRT's-SFCR-Overview

Appendix to the SFCR

This table gives an overview of the Quantitative Reporting Templates (‘QRTs’) required to be reported to the local regulator NBB and to be publicly disclosed:

Reference number

Title

Description

S.02.01.02.01 Balance sheet

Balance sheet

Balance sheet information using Solvency Il
valuation methodology

$.05.01.01.02 Life

Premiums, claims and expenses by line
of business
Life and Health SLT

Information on premiums, claims and expenses
using the valuation and recognition principles
used in DLLife’s annual report (BE GAAP)

S.05.02.01.04 Life obligations for home country

Premiums, claims and expenses by line
of business
Life and Health SLT

Information on premiums, claims and expenses
using the valuation and recognition principles
used in DLLife’s annual report (BE GAAP)

$.05.02.01.06 Life obligations for top 5 countries and home country (by am

Premiums, claims and expenses by line
of business
Life and Health SLT

Information on premiums, claims and expenses
using the valuation and recognition principles
used in DLLife’s annual report (BE GAAP)

For DLLife, this is identical to 505.02.01.04

S.12.01.01.01 Life and Health SLT Technical Provisions

Life and Health SLT Technical Provisions

specifying information on life and health SLT
technical provisions by line of business as
defined in Annex | to Delegated Regulation (EU)
2015/35.

S.22.01.01.01 Impact of long term guarantees and transitional measures

Impact of long term guarantees and
transitional measures

Information on the impact of the long term
guarantee and transitional measures

S.23.01.01.01 Own funds

Own funds

Information on own funds, including basic own
funds , SCR and MCR

S.23.01.01.02 Reconciliation reserve

Reconciliation reserve

$.25.01.01.01 Solvency Capital Requirement - for undertakings on
Standard Formula

Basic Solvency Capital Requirement

where the undertaking uses the standard
formula for the calculation of the Solvency
Capital Requirement, template S.25.01.01 of
Annex |, specifying the Solvency Capital
Requirement

S.25.01.01.02 Solvency Capital Requirement - for undertakings on
Standard Formula

Basic Solvency Capital Requirement

where the undertaking uses the standard
formula for the calculation of the Solvency
Capital Requirement, template S.25.01.01 of
Annex |, specifying the Solvency Capital
Requirement

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

Linear formula component for non-life
insurance and reinsurance obligations

S.28.01.01.02 Background information

Background information

S.28.01.01.03 Linear formula component for life insurance and
reinsurance obligations

Linear formula component for life
insurance & reinsurance obligations

S.28.01.01.04 Total capital at risk for all life (re)insurance obligations

S.28.01.01.05 Overall MCR calculation

All amounts are recorded in EUR (€).




SE.02.01.16.01

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

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

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

Best Estimate

Risk margin

Technical provisions — index-linked and unit-linked

Technical provisions 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

Debts owed to credit institutions resident domestically

Debts owed to credit institutions resident in the euro area other than domestic
Debts owed to credit institutions resident in rest of the world
Financial liabilities other than debts owed to credit institutions
Debts owed to non-credit institutions

Debts owed to non-credit institutions resident domestically
Debts owed to non-credit institutions resident in the euro area other than domestic
Debts owed to non-credit institutions resident in rest of the world
Other financial liabilities (debt securities issued)

Insurance & intermediaries payables

Reinsurance payables

Payables (trade, not insurance)

Subordinated liabilities

Subordinated liabilities not in Basic Own Funds

Subordinated liabilities in Basic Own Funds

Any other liabilities, not elsewhere shown

Total liabilities

Excess of assets over liabilities

$.02.01.02.01 EUR

Solvency Il value

0010

R0010
R0020
R0030
RO040 81.991.693,52
R0050 16.370.421,43
RO060 120.337,27
R0070 7.434.916.426,81
R0080 963.805,12
R0090 193.684.545,75
RO100 205.084.277,15
R0110 203.503.712,57
RO120 1.580.564,58
RO130 7.029.346.083,02
R0140 4.927.800.731,97
RO150 2.101.545.351,05
RO160
RO170
RO180 5.837.715,77
RO190
R0200
R0210
R0220 1.033.423.356,46
R0230 2.503.877.847,28
R0240 299.851.643,23
R0250 1.982.333.847,46
R0260 221.692.356,59

14.028.805,19
R0270
R0280
R0290
R0300
R0310 14.028.805,19
R0320
R0330 14.028.805,19
R0340
R0350 961.292,88
R0360 43.443.872,63
R0370 712.367,52
R0380 82.474.190,37
R0390
R0400
R0410 330.767.659,42
R0420
RO500 11.543.088.270,78
R0510
R0520
R0530
R0540
R0550
RO560
R0570
RO580
R0590
R0600 9.305.147.219,70
R0610
R0620
R0630
R0640
R0650 9.305.147.219,70
RO660
R0670 9.196.023.017,24
R0680 109.124.202,46
R0690 947.368.630,69
R0700
RO710 936.991.960,97
RO720 10.376.669,72
R0730
R0740
R0750 2.075.697,07
RO760 30.417.648,31
R0770 12.326.118,50
R0780
R0790 205.160.097,17
R0800
ER0801
ER0802
ER0803
R0810
ER0811
ER0812
ER0813
ER0814
ER0815
R0820 84.683.610,92
R0830 5.688.335,88
R0840 178.715.586,96
R0850 169.533.278,60
RO860
R0870 169.533.278,60
R0880
R0900 10.941.116.223,80

R1000

601.972.046,98




$.05.01.01.02

Life

Premiums written
Gross

Reinsurers' share
Net

Premiums earned
Gross

Reinsurers' share
Net

Claims incurred
Gross

Reinsurers' share
Net

Changes in other
Gross

Reinsurers' share
Net

Expenses incurred
Administrative expenses
Gross

Reinsurers' share
Net

Investment management
Gross

Reinsurers' share
Net

Claims management
Gross

Reinsurers' share
Net

Acquisition expenses
Gross

Reinsurers' share
Net

Overhead expenses
Gross

Reinsurers' share
Net

Other expenses
Total expenses
Total amount of

$.05.01.01.02 EUR

Line of Business for: life insurance obligations

Life reinsurance obligations

Annuities stemming Annuities stemming from non- Total
. . . . from non-life insurance life insurance contracts and
. Insurance with profit Index-linked and unit- . R i X o X . .
Health insurance . ) ) Other life insurance contracts and relating to | relating to insurance obligations| Health reinsurance | Life reinsurance
participation linked insurance X .
health insurance other than health insurance
obligations obligations
C0210 C0220 C0230 C0240 C0250 C0260 C0270 C0280 C0300
R1410 3.529.413,85 480.994.640,15 179.508.365,73 49.362.263,25 14.987.094,19 728.381.777,17
R1420 158.651,73 12.901.260,22 13.059.911,95
R1500 3.370.762,12 468.093.379,93 179.508.365,73 49.362.263,25 14.987.094,19 715.321.865,22
il i
R1510 3.529.413,85 480.994.640,15 179.508.365,73 49.362.263,25 14.987.094,19 728.381.777,17
R1520 158.651,73 12.901.260,22 13.059.911,95
R1600 3.370.762,12 468.093.379,93 179.508.365,73 49.362.263,25 14.987.094,19 715.321.865,22
i —
R1610 3.460.754,60 496.677.073,12 75.607.349,61 45.011.312,61 11.143.908,88 631.900.398,82
R1620 182.424,24 3.645.339,06 467.079,00 4.294.842,30
R1700 3.278.330,36 493.031.734,06 75.607.349,61 44.544.233,61 11.143.908,88 627.605.556,52
i —
R1710 111.964,28 101.186.687,66 145.674.957,58 -31.300.075,23 3.603.486,58 219.277.020,87
R1720 15.559,21 805.518,95 -179.576,81 641.501,35
R1800 96.405,07 100.381.168,71 145.674.957,58 -31.120.498,42 3.603.486,58 218.635.519,52
R1900 794.874,54 118.151.637,77 10.969.290,86 27.703.280,51 5.392.289,74 163.011.373,42
— i
R1910 378.791,77 50.227.095,41 1.993.184,89 24.451.543,83 3.216.586,07 80.267.201,97
R1920
R2000 378.791,77 50.227.095,41 1.993.184,89 24.451.543,83 3.216.586,07 80.267.201,97
I i
R2010 8.062,54 673.820,43 40.508,07 -84.393,27 85.229,55 723.227,32
R2020
R2100 8.062,54 673.820,43 40.508,07 -84.393,27 85.229,55 723.227,32
I i
R2110 135.250,31 10.779.145,64 786.529,72 1.073,31 11.701.998,98
R2120
R2200 135.250,31 10.779.145,64 786.529,72 1.073,31 11.701.998,98
I —————
R2210 75.015,41 39.944.394,94 7.155.503,47 5.405.018,91 52.579.932,73
R2220
R2300 75.015,41 39.944.394,94 7.155.503,47 5.405.018,91 52.579.932,73
e | = | = | = e~
R2310 197.754,51 16.527.181,35 993.564,71 -2.069.962,27 2.090.474,12 17.739.012,42
R2320
R2400 197.754,51 16.527.181,35 993.564,71 -2.069.962,27 2.090.474,12 17.739.012,42
R2500 - | | | —— Il
R2600 —— ——— ] 163.011.373,42

R2700




$.05.02.01.04

Life obligations for home country

Premiums written
Gross

Reinsurers' share
Net

Premiums earned
Gross

Reinsurers' share
Net

Claims incurred
Gross

Reinsurers' share
Net

Changes in other technical provisions
Gross

Reinsurers' share
Net

Expenses incurred
Other expenses
Total expenses

S.05.02.01.04 EUR

Home country

€0220
R1410 728.381.777,17
R1420 13.059.911,95
R1500 715.321.865,22

—

R1510 728.381.777,17
R1520 13.059.911,95
R1600 715.321.865,22

I
R1610 631.900.398,82
R1620 4.294.842,30
R1700 627.605.556,52

I
R1710 219.277.020,87
R1720 641.501,35
R1800 218.635.519,52
R1900 163.011.373,42
R2500

R2600




$.05.02.01.06

Total Top 5 and home country - life obligations

S.05.02.01.06 EUR

Total Top 5 and home country

C0280

Premiums written e
Gross R1410 728.381.777,17
Reinsurers' share R1420 13.059.911,95
Net R1500 715.321.865,22
Premiums earned e
Gross R1510 728.381.777,17
Reinsurers' share R1520 13.059.911,95
Net R1600 715.321.865,22
Claims incurred e
Gross R1610 631.900.398,82
Reinsurers' share R1620 4.294.842,30
Net R1700 627.605.556,52
Changes in other technical provisions e
Gross R1710 219.277.020,87
Reinsurers' share R1720 641.501,35
Net R1800 218.635.519,52
Expenses incurred R1900 163.011.373,42
Other expenses R2500

Total expenses R2600 163.011.373,42




5.12.01.0101

Life and Health SLT Technical Provisions

512.01.01.01 EUR

e Teg g O e rarancs Ao e AT msrance @rectbusness]
Hife Annuities stemming Annuities stemming.
Insurance with profit Contracts without Contracts without nsurance contracts from non-life Jotal(ife other than Contracts without from non-lfe Health reinsurance | o,y (Health similar
oartcpation i Contracts with o Contracts with and relating to Insurance with proic [ Indexclinked andunit-| o ccepted insurance. | health nsurance, nd o and Contractswith | insurance contracts | (reinswance | (B
options or guarantees ‘options or guarantees | insurance obligation participation linked insurance contracts and relating Unit-Linked) ‘options or guarantees | and relating to health accepted)
guarantees guarantees other than health to insurance guarantees insurance obligations
insurace oblgations an
Ty [ oo [ oo o ) om0 i [ Ty 7D Gito [T i D e 7
Tecmica T ) E— o o o o om0 o o X
and Finite Re pes 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 X
oy siteon 10 oo rooz0
Teshricl roi e
oo | eserziaone Sresan00T o o0z 7077 zimeiil o o D O D SH| oo o P P
Tl andFinie Re before the adusiment or expected osses due o B ) 000 16633427 15107330 ) La028805,19 ) 000 000
e S ond e el et ™ o050 e o0 o ToeTa7 FET om0 TiomEE om0 o0 o0
Secosuies o o o060 000 000 000 oo0 000 o0 o0 000 000 000
Secosiaes csiment fo w0070 om0, 000 000 000 000 om0 000 000 000 500
! for R0080 13671.447,12 0,00 0,00 166.334,27 191.023,80 0,00 0,00 0,00 0,00 0,00 14.028.805,19 0,00 0,00 0,00
et PO o0 | E588 09975730 eS0T 0 Towser o] isoremal om0 TS0 o5 o0 o0
i i Roton | 105 131 am23 [ o eeny Ssan oo o o o o 000 000
Amount of e amiral o
e whole oo o o o s — —— —— —— = o o
ottt o120 000 D o o D 00 o — —— — ——
i i ori0 500 o — —— — 0 — —— —— = —
Technicr Roz00 |5 0eg 07675 | s3I0 — T 0 e — o0 X —
i 5o Rop10 | 505323103063 ow7 sssa00 — 25787378 88 e — 0 o o o o —
P R0720 | 8961771 20003 536991 56057 — T — — 0 — — S San 03 02585 —
oo A fo o — — — T — — — — —
— — — — — — — —
Ry EREan — e — oo — — — — —
Rea40 | sswtonrsiito — — — — — — — —
oz | ssostisice — — — — — — — —
™ Roze0 | sere1osa2zs| —— rooien T — T T—— — — — — — a7 O —
Coi it — — — — — — — —
i o Tor | Tamaionsy o — ETTE — — — — — — Temsoien om0 —
Oonr o i ozi0 500 — o — — — — — — 550 000 —
ozs0 000 i — — o — — — — — — —
Surronder valua. R0300 7355.469.564.00 883.450.128.00] —— — Taa448838, — — — — — — 538337253000 —— —
7 ey 0310 — — o — — — — — — Y — —
ol o e e o0 | EsETTIIORY — — Tzsion — — — — — — FRERIVEH13 — —
v i Roz30 | s o61771 20842 — — Taa751 121 — — — — — — 1013301657821 — —
PP o340 500 — — o — — — — — — o — —
v o350 000 — — o — — — — — — 500 — —
s mat i o e s e s Rose | GsELTITIORAY — — izsien — — — — — — PR TE 1Y — —




$.22.01.01.01

Impact of long term guarantees and transitionals

$.22.01.01.01 EUR

Amount with Long Term
Guarantee measures and
transitionals

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

Without transitional on
technical provisions

Impact of transitional
on technical provisions

Without transitional on
interest rate

Impact of transitional
on interest rate

Without volatility
adjustment and without
other transitional

Impact of volatility
adjustment set to zero

Without matching
adjustment and without
all the others

Impact of matching
adjustment set to zero

Impact of all LTG
measures and
transitionals

measures
C0010 C0020 C0030 C0040 C0050 C0060 C0070 C0080 C0090 C€0100
Technical provisions R0010 10.252.515.850,39 10.252.515.850,39 0,00 10.252.515.850,39 0,00 10.287.559.860,08 35.044.009,69 10.287.559.860,08 0,00 35.044.009,69
Basic own funds R0020 763.017.745,66 763.017.745,66 0,00 763.017.745,66 0,00 736.734.738,39 -26.283.007,27 736.734.738,39 0,00 -26.283.007,27
Excess of assets over liabilities R0030 601.972.046,98 601.972.046,98 0,00 601.972.046,98 0,00 575.689.039,71 -26.283.007,27 575.689.039,71 0,00 -26.283.007,27
Re:fri?ed own funds due to ring-fencing and matching R0040 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
portfolio
Eligil‘fle owntfunds to meet Solvency Capital RO050 755.046.304,79 755.046.304,79 0,00 755.046.304,79 0,00 720.315.993,72 -34.730.311,07 720.315.993,72 0,00 -34.730.311,07
equirement
Tier 1 R0060 592.014.536,29 592.014.536,29 0,00 592.014.536,29 0,00 556.970.526,60 -35.044.009,69 556.970.526,60 0,00 -35.044.009,69
Tier 2 R0070 89.011.515,85 89.011.515,85 0,00 89.011.515,85 0,00 89.011.515,85 0,00 89.011.515,85 0,00 0,00
Tier 3 R0080 74.020.252,65 74.020.252,65 0,00 74.020.252,65 0,00 74.333.951,27 313.698,62 74.333.951,27 0,00 313.698,62
Solvency Capital Requirement R0090 493.468.350,98 493.468.350,98 0,00 493.468.350,98 0,00 495.559.675,14 2.091.324,16 495.559.675,14 0,00 2.091.324,16
Eligible own funds to meet Minimum Capital RO100 636.426.687,88 636.426.687,88 0,00 636.426.687,88 0,00 601.570.897,36 -34.855.790,52 601.570.897,36 0,00 -34.855.790,52
Requirement
Capital Requirement RO110 222.060.757,94 222.060.757,94 0,00 222.060.757,94 0,00 223.001.853,81 941.095,87 223.001.853,81 0,00 941.095,87




S.23.01.01.01 EUR

$.23.01.01.01
Own funds
Total Tier 1 - unrestricted Tier 1 - restricted Tier 2 Tier 3
€0010 0020 €0030 €0040 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) R0010 263.238.889,82 263.238.889,82
Share premium account related to ordinary share capital R0030
Initial funds, members' contributions or the equivalent basic own - fund item for mutual and mutual-type undertakings R0040
Subordinated mutual member accounts RO050
Surplus funds R0070 60.801.290,00 60.801.290,00 —
Preference shares R0O090
Share premium account related to preference shares R0110
Reconciliation reserve R0130 187.452.593,72 187.452.593,72 ><
Subordinated liabilities R0140 169.533.278,60 80.521.762,75 89.011.515,85
An amount equal to the value of net deferred tax assets R0160 81.991.693,52 81.991.693,52
Other own fund items approved by the supervisory authority as basic own funds not specified above R0180
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
Own funds from the financial statements that should not be represented by the reconciliation reserve and do not meet the R0220
criteria to be classified as Solvency Il own funds
Deductions ——— el el
Deductions for participations in financial and credit institutions R0230
Total basic own funds after deductions R0290 763.017.745,66 511.492.773,54 80.521.762,75 89.011.515,85 81.991.693,52
Ancillary own funds
Unpaid and uncalled ordinary share capital callable on demand R0300
Unpaid and uncalled initial funds, members' contributions or the equivalent basic own fund item for mutual and mutual - type RO310
undertakings, callable on demand
Unpaid and uncalled preference shares callable on demand R0320 >< ><
A legally binding commitment to subscribe and pay for subordinated liabilities on demand R0330 >< ><
Letters of credit and guarantees under Article 96(2) of the Directive 2009/138/EC R0340 ———l e
Letters of credit and guarantees other than under Article 96(2) of the Directive 2009/138/EC R0350 | | ——
Supplementary members calls under first subparagraph of Article 96(3) of the Directive 2009/138/EC RO360 | | —— ——
Supplementary members calls - other than under first subparagraph of Article 96(3) of the Directive 2009/138/EC R0370 >< ><
Other ancillary own funds R0390 | | ——
Total ancillary own funds R0400 | | ——
Available and eligible own funds —— el el el el
Total available own funds to meet the SCR R0500 763.017.745,66 511.492.773,54 80.521.762,75 89.011.515,85 81.991.693,52
Total available own funds to meet the MCR R0510 681.026.052,14 511.492.773,54 80.521.762,75 89.011.515,85
Total eligible own funds to meet the SCR R0540 755.046.304,79 511.492.773,54 80.521.762,75 89.011.515,85 74.020.252,65
Total eligible own funds to meet the MCR R0O550 636.426.687,88 511.492.773,54 80.521.762,75 44.412.151,59
SCR RO580 193.468.350,98]  _—————=—
MCR RO600 222.060.757,94] _——————
Ratio of Eligible own funds to SCR R0620 153 —————
Ratio of Eligible own funds to MCR R0O640 287  ————




S.23.01.01.02 EUR

$.23.01.01.02

Reconciliation reserve

C0060

Reconciliation reserve T
Excess of assets over liabilities R0O700 601.972.046,98
Own shares (held directly and indirectly) R0710

Foreseeable dividends, distributions and charges R0720 8.487.579,92
Other basic own fund items RO730 406.031.873,34
Adjustment for restricted own fund items in respect of matching adjustment portfolios and ring fenced funds RO740

Reconciliation reserve R0O760 187.452.593,72
Expected profits e
Expected profits included in future premiums (EPIFP) - Life business RO770 21.928.914,49
Expected profits included in future premiums (EPIFP) - Non-life business RO780

Total Expected profits included in future premiums (EPIFP) RO790 21.928.914,49




S.25.01.01.01
Article 112

Basic Solvency Capital Requirement

$.25.01.01.01 EUR

20010

Net solvency capital
requirement

Gross solvency
capital requirement

Allocation from adjustments due to
RFF and Matching adjustments

portfolios
C0030 C0040 C0050
Market risk RO010 342.601.145,16 378.753.068,13
Counterparty default risk R0020 86.933.813,84 86.933.813,84
Life underwriting risk R0O030 175.328.823,44 187.343.844,38
Health underwriting risk R0040 0,00 0,00
Non-life underwriting risk RO050 0,00 0,00
Diversification RO060 -148.552.517,44 -156.851.222,18 >
Intangible asset risk R0070 0,00 0,00 —
Basic Solvency Capital Requirement R0O100 456.311.265,00 496.179.504,18




$.25.01.01.02 EUR

S$.25.01.01.02
Article 112 Z0010
Calculation of Solvency Capital Requirement
Value
C0100

Adjustment due to RFF/MAP nSCR aggregation R0120
Operational risk R0130 41.984.111,15
Loss-absorbing capacity of technical provisions R0140 -39.868.239,18
Loss-absorbing capacity of deferred taxes RO150 -4.827.025,17
Capital requirement for business operated in accordance with Art. 4 of Directive 2003/41/EC

RO160
Solvency Capital Requirement excluding capital add-on R0200 493.468.350,98
Capital add-on already set R0210
Solvency capital requirement R0220 493.468.350,98
Other information on SCR ——
Capital requirement for duration-based equity risk sub-module R0400
Total amount of Notional Solvency Capital Requirements for remaining part R0410
Total amount of Notional Solvency Capital Requirements for ring fenced funds R0420
Total amount of Notional Solvency Capital Requirements for matching adjustment portfolios

R0O430
Diversification effects due to RFF nSCR aggregation for article 304 R0440
Method used to calculate the adjustment due to RFF/MAP nSCR aggregation RO450  [No adjustment
Net future discretionary benefits R0460 156.996.108,91




S.28.01.01.01 EUR

$.28.01.01.01

Linear formula component for non-life insurance and reinsurance obligations

MCR components

C0010

MCRNL Result RO0O10




S.28.01.01.02

Background information

$.28.01.01.02 EUR

Background information

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

Net (of reinsurance) written premiums in the last 12 months

whole

C0020 Co030
Medical expense insurance and proportional reinsurance R0O020 0 0
Income protection insurance and proportional reinsurance R0O030 0 0
Workers' compensation insurance and proportional reinsurance R0O040 0 0
Motor vehicle liability insurance and proportional reinsurance RO0O50 0 0
Other motor insurance and proportional reinsurance R0O060 0 0
Marine, aviation and transport insurance and proportional reinsurance R0O070 0 0
Fire and other damage to property insurance and proportional reinsurance R0O080 0 0
General liability insurance and proportional reinsurance RO090 0 0
Credit and suretyship insurance and proportional reinsurance RO100 0 0
Legal expenses insurance and proportional reinsurance RO110 0 0
Assistance and proportional reinsurance R0120 0 0
Miscellaneous financial loss insurance and proportional reinsurance R0O130 0 0
Non-proportional health reinsurance R0140 0 0
Non-proportional casualty reinsurance RO150 0 0
Non-proportional marine, aviation and transport reinsurance RO160 0 0
Non-proportional property reinsurance R0O170 0 0




S.28.01.01.03 EUR

$.28.01.01.03

Linear formula component for life insurance and reinsurance obligations

C0040

|MCRL Result R0200 347.348.833,00




$.28.01.01.04

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

S.28.01.01.04 EUR

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

Net (of reinsurance/SPV) total capital at risk

whole

C0050 C0060
Obligations with profit participation - guaranteed benefits R0210 8.804.775.095,50
Obligations with profit participation - future discretionary benefits R0220 156.996.108,91
Index-linked and unit-linked insurance obligations R0230 936.991.960,97

— —

Other life (re)insurance and health (re)insurance obligations R0240 234.251.812,82
Total capital at risk for all life (re)insurance obligations R0250 L ——— 26.082.457.625,88




$.28.01.01.05

Overall MCR calculation

S.28.01.01.05 EUR

C0070
Linear MCR R0300 347.348.833,00
SCR RO310 493.468.350,98
MCR cap R0320 222.060.757,94
MCR floor R0330 123.367.087,75
Combined MCR R0340 222.060.757,94
Absolute floor of the MCR RO350 3.700.000,00
Minimum Capital Requirement RO400 222.060.757,94




