NN Insurance Belgium

Overview QRT's SFCR

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

SE.02.01.16 Balance sheet Balance sheet information using Solvency Il valuation methodology
Premiums, claims and expenses by line of business
Information on premiums, claims and expenses using the valuation and recognition
S.05.01.02.01 Non-Life principles used in NNIB’s annual report (BE GAAP)
$.05.01.01.02 Life and Health SLT
Premiums, claims and expenses - Home country
Information on premiums, claims and expenses using the valuation and recognition
S.05.02.01.01 Non-Life principles used in NNIB’s annual report (BE GAAP)
S.05.02.01.04 Life and Health SLT
. . Information on premiums, claims and expenses using the valuation and recognition
Premiums, claims and expenses . . R
principles used in NNIB’s annual report (BE GAAP)
Total TOP5 + Home Country
S.05.02.01.03 Non-Life
S.05.02.01.06 Life and Health SLT
. . . specifying information on life and health SLT technical provisions by line of business as
$12.01.02 Life and Health SLT Technical Provisions . . .
defined in Annex | to Delegated Regulation (EU) 2015/35.
$17.01.02 Non-Life Technical Provisions specifying information on non-life technical provisions by lines of business as defined
e (=Personal Accident) in Annex | to Delegated Regulation (EU) 2015/35.
Non-Life | lai Specifying information on non-life insurance claims in the format of development
$.19.01.21 on-tite Insurance claims triangles, for the total of each non-life line of business as defined in Annex | to
) ) Delegated Regulation (EU) 2015/35 and additionally by currency.
(= Personal Accident + Income Protection +
S.22.01.01 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 Information on own funds, including basic own funds , SCR and MCR
$.23.01.01.02 Reconciliation reserve
where the undertaking uses the standard formula for the calculation of the Solvency
$.25.01.01.01 Basic Solvency Capital Requirement Capital Requirement, template S.25.01.01 of Annex |, specifying the Solvency Capital
Requirement
S.25.01.01.02 Calculation of Solvency Capital Requirement
¥ TN -
$28.02.01.01 |n¢'ear formula component for non-life insurance & reinsurance where insurance and reinsurance undertakings are engaged in only life or only non-life
obligations . . L .
insurance or reinsurance activity, template S.28.01.01 of Annex |, specifying the
. . Minimum Capital Requirement
$28.02.01.02 Background information
$28.02.01.03 Linear formula component for life insurance & reinsurance obligations
$28.02.01.04 Total capital at risk for all life insurance obligations
$28.02.01.05 Overall MCR calculation
S.28.02.01.06 Notional non-life and life MCR calculation

All amounts are recorded in EUR 1,000.
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14.291.430
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480.343.004

488.856.991

304.885.078

305.946.261

14.291.430
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1.061.183

23.033.224 403.183.852

17.737.874 908.050.719

480.343.004

176.490.675

304.885.078

262.803.593

14.291.430

11.411.383

138.136 11.758.373

36.567

17.599.738 896.292.347

-283.390 -343.655.913

176.490.675

137.384.386

262.767.026

415.527

11.411.383

-4.114.036

0 -2.779.792

9.989.482

-6.866

-283.390 -340.876.121

127.394.905

422.394

-4.114.036

3.810.882 104.798.769

33.632.764

80.899.614

5.352.315

24.838.139
253.332.483
0 226.435.970 58.497.495 2047450, o o 0o 0 286.980.916




S.05.02.01.01 Home Country - non-life obligations

Premiums written
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Premiums earned
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Claims incurred
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Changes in other technical provisions
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Expenses incurred

Other expenses

Total expenses

R0O110
R0120
R0130
R0140
R0200

R0210
R0220
R0230
R0240
R0300

R0310
R0320
R0O330
R0340
R0400

R0410
R0420
R0430
R0440
R0O500
R0550
R1200
R1300

Home country
C0080

14.914.188
0

0

87.289
14.826.899

15.642.103
0

0

87.289
15.554.814

2.719.541
0

0

146.457
2.573.084

934.398

0

0

-2.568
936.966
8.190.777




1.248.353.322

22.652.822

1.225.700.500

1.248.398.515

22.661.928

1.225.736.588

1.376.494.244

11.933.075

1.364.561.168

-210.253.425

7.202.823

-217.456.248

228.494.345




S.05.02.01.03 Total Top 5 and home country - non-life obligations

Premiums written
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Premiums earned
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Claims incurred
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Changes in other technical provisions
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Expenses incurred

Other expenses

Total expenses

R0110
R0120
R0130
R0140
R0200

R0210
R0220
R0230
R0240
R0O300

R0310
R0320
R0O330
R0340
R0400

R0410
R0420
R0430
R0440
R0O500
R0550
R1200
R1300

Total Top 5 and home
country
C0140

14.914.188
0

0

87.289
14.826.899

15.642.103
0

0

87.289
15.554.814

2.719.541
0

0

146.457
2.573.084

934.398

0

0

-2.568
936.966
8.190.777
357.917
8.548.694




1.248.353.322

22.652.822

1.225.700.500

1.248.398.515

22.661.928

1.225.736.588

1.376.494.244

11.933.075

1.364.561.168

-210.253.425

7.202.823

-217.456.248

228.494.345

24.838.139

253.332.483




I
12.692.031.689

49.174.840

12.642.856.848
99.108.183' 14.721.031

()

-531.737.137
.o 0
12.259.402.735 1.868.954.632

1.157.174.000

| 1.157.174.000|

697.059.600
12.281.142
684.778.458

93.148.151

-9.740

49.683.171

(]
- —

0

-225.436.801

93.157.891




679.070

1.097.702

1.394.828




=== === =2=]

O O 000 0o ooo

O 0O 000 O0o0o0ooooo

1.588.276

== === N== ==

0
0
0
0
0
0
0

0
0
0
0
0
0
0
0

135.884

116.706

116.706

273.297

O 0O 000 o0ooooo

0
0
0
0
0
0
0
0
0
0
0
0

2.029.272

1.712.658

1.681.786

343.699

273.297

7.335

7.335

16.240

16.240

5.050 5.050
37.686 37.686
8.388 35.060
7.852 12.852
38.390 41.890
55.326 55.326
103.724 128.724

0 140.556

0 26.924

108.569 308.976
32.785 1.257.790]
127.272 1.840.598
849.716 1.343.281
1.588.276 1.588.276
2.986.610 6.846.564/

273.297
343.699

1.681.786
Total 4.836.204




14.168.881.400

14.700.618.537

531.737.137

14.700.618.537

14.952.731.318

252.112.781

14.952.731.318

1.443.248.595

1.044.445.743

-398.802.853

1.044.445.743

855.361.157

-189.084.586

855.361.157

1.282.157.978

883.355.125

-398.802.853

883.355.125

694.270.539

-189.084.586

694.270.539

0

0

0

0

0

0

0

1.443.248.595

1.020.008.593

-423.240.003

1.020.008.593

768.348.563

-251.660.030

768.348.563

1.354.535.344

833.579.169

-520.956.175

833.579.169

581.466.388

-252.112.781

581.466.388

88.713.252

88.713.252

0

88.713.252

88.713.252

0

88.713.252

0

97.716.172

97.716.172

97.716.172

98.168.924

452.752

98.168.924

627.045.472

651.441.147

24.395.675

651.441.147

654.459.491

3.018.344

654.459.491

1.410.969.436

892.208.872

-518.760.564

892.208.872

640.367.742

-251.841.130

640.367.742

282.170.462

293.148.516

10.978.054

293.148.516!

294.506.771

1.358.255

294.506.771




S.23.01.01.01 Own funds

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)

Share premium account related to ordinary share capital

Initial funds, members' contributions or the equivalent basic own - fund item for mutual and

mutual-type undertakings

Subordinated mutual member accounts

Surplus funds

Preference shares

Share premium account related to preference shares

Reconciliation reserve

Subordinated liabilities

An amount equal to the value of net deferred tax assets

Other own fund items approved by the supervisory authority as basic own funds not

specified above
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 criteria to be classified as Solvency Il own funds

Deductions
Deductions for participations in financial and credit institutions
Total basic own funds after deductions
Ancillary own funds
Unpaid and uncalled ordinary share capital callable on demand
Unpaid and uncalled initial funds, members' contributions or the equivalent basic own fund
item for mutual and mutual - type undertakings, callable on demand
Unpaid and uncalled preference shares callable on demand
A legally binding commitment to subscribe and pay for subordinated liabilities on demand
Letters of credit and guarantees under Article 96(2) of the Directive 2009/138/EC
Letters of credit and guarantees other than under Article 96(2) of the Directive
2009/138/EC
Supplementary members calls under first subparagraph of Article 96(3) of the Directive
2009/138/EC
Supplementary members calls - other than under first subparagraph of Article 96(3) of the
Directive 2009/138/EC
Other ancillary own funds
Total ancillary own funds
Available and eligible own funds
Total available own funds to meet the SCR
Total available own funds to meet the MCR
Total eligible own funds to meet the SCR
Total eligible own funds to meet the MCR
SCR
MCR
Ratio of Eligible own funds to SCR
Ratio of Eligible own funds to MCR

R0010
R0030

R0040

R0050
R0070
R0090
R0110
R0130
R0140
R0160

R0180

R0220

R0230
R0290

R0300

R0310

R0320
R0330
R0340

R0350

R0360

R0370

R0390
R0400

R0500
R0510
R0540
R0550
R0580
R0600
R0620
R0640

Total
€0010
396.640.009
0
0
0
65.775.402
0
0
811.254.987
169.578.197
0
0
0

1.443.248.595

o ooo o |o

0
0

1.443.248.595
1.443.248.595
1.443.248.595
1.410.969.437
627.045.472
282.170.462
230%

500%

Tier1 -
unrestricted
C0020

396.640.009

65.775.402

811.254.987

1.273.670.398

1.273.670.398
1.273.670.398
1.273.670.398
1.273.670.398

Tier 1 - restricted

C0030

80.864.946

80.864.946

80.864.946
80.864.946
80.864.946
80.864.946

Tier 2

C0040

88.713.251

88.713.251

88.713.251
88.713.251
88.713.251
56.434.093

Tier 3

C0050




S.23.01.01.02 Reconciliation reserve

Reconciliation reserve
Excess of assets over liabilities
Own shares (held directly and indirectly)
Foreseeable dividends, distributions and charges
Other basic own fund items
Adjustment for restricted own fund items in respect of matching adjustment portfolios and
ring fenced funds
Reconciliation reserve
Expected profits
Expected profits included in future premiums (EPIFP) - Life business
Expected profits included in future premiums (EPIFP) - Non-life business
Total Expected profits included in future premiums (EPIFP)

R0O700
R0710
R0720
R0730

R0O740

R0O760

RO770

R0O780
R0O790

C0060

1.282.157.978

8.487.580

462.415.411

811.254.987

170.758.140

170.758.140




416.556.378

450.854.464

104.972.060

104.972.060

263.863.506

290.515.169

54.651.945

54.651.945

1.771.886

1.771.886

-233.672.315

608.143.460




S.25.01.01.02 Calculation of Solvency Capital Requirement

Adjustment due to RFF/MAP nSCR aggregation
Operational risk
Loss-absorbing capacity of technical provisions
Loss-absorbing capacity of deferred taxes
Capital requirement for business operated in accordance with Art. 4 of Directive
2003/41/EC
Solvency Capital Requirement excluding capital add-on
Capital add-on already set
Solvency capital requirement
Other information on SCR
Capital requirement for duration-based equity risk sub-module
Total amount of Notional Solvency Capital Requirements for remaining part
Total amount of Notional Solvency Capital Requirements for ring fenced funds

Total amount of Notional Solvency Capital Requirements for matching adjustment portfolios
Diversification effects due to RFF nSCR aggregation for article 304
Method used to calculate the adjustment due to RFF/MAP nSCR aggregation

Net future discretionary benefits

R0120
R0130
R0140
R0150

R0160

R0200
R0210
R0220

R0400
R0410
R0420

R0430

R0440

R0450

R0460

Article 112
70010
No
No
No
No

No

No
No
No

No
No
No

No
No
No
No

Value
C0100

57.434.832
-47.441.803
-38.532.820

627.045.472

627.045.472

No adjustment

183.637.545




912.051 2.230.983




S.28.02.01.02 Background information

Medical expense insurance and proportional reinsurance

Income protection insurance and proportional reinsurance

Workers' compensation insurance and proportional reinsurance
Motor vehicle liability insurance and proportional reinsurance

Other motor insurance and proportional reinsurance

Marine, aviation and transport insurance and proportional reinsurance
Fire and other damage to property insurance and proportional reinsurance
General liability insurance and proportional reinsurance

Credit and suretyship insurance and proportional reinsurance

Legal expenses insurance and proportional reinsurance

Assistance and proportional reinsurance

Miscellaneous financial loss insurance and proportional reinsurance
Non-proportional health reinsurance

Non-proportional casualty reinsurance

Non-proportional marine, aviation and transport reinsurance
Non-proportional property reinsurance

R0020
R0030
R0040
R0050
R0060
R0070
R0080
R0090
R0100
R0110
R0120
R0130
R0140
R0150
R0160
R0170

Background information

Non-life activities

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

C0030
0
0
1.097.702
89.733
173
0
15.433
1.394.828
3.605.521
23.778
5.238

[=}{=}{e}e}e]

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

C0040

OO0 00000000000 OO

Life activities

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

C0050
679.070
7.264.088

O 0O 0O 000000000 o oo

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

C0060
510.372
14.393.924

OO0 000000000 o oo




. | 483.667.210




11.913.967.324

197.152.389

1.841.952.459

-41.748.329

57.440.965.200




486.810.243

627.045.472

282.170.463

156.761.368

282.170.463

7.400.000

282.170.463




912.051

485.898.193

1.174.785

625.870.687

528.653

281.641.809

293.696

156.467.672

528.653

281.641.809

3.700.000

3.700.000

3.700.000

281.641.809




