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S.02.01.02 - Balance sheet 2018 QA

in migliaia EUR Solvency Il value
Assets C0010
,,,,,,,,,,,,,,,,, ROO30 -
77777777777777777 RO040 2.311
,,,,,,,,,,,,,,,,, RO050 -
,,,,,,,,,,,,,,,,, RO060 !
77777777777777777 RO070 2.756.135
,,,,,,,,,,,,,,,,, RO080O -
77777777777777777 RO090 -2.182
77777777777777777 ROT00 2.228
77777777777777777 ROT10 -
77777777777777777 RO120 2.228
77777777777777777 RO130 2.454.767
77777777777777777 ROT140 1.613.770
77777777777777777 RO150 840.997
77777777777777777 RO160 -
RO170 -

RO180 238.694

77777777777777777 RO190 8
77777777777777777 RO200 62.621
,,,,,,,,,,,,,,,,, RO210 -
77777777777777777 RO220 857.307
77777777777777777 RO230 705
77777777777777777 RO240 676
77777777777777777 RO250 29
,,,,,,,,,,,,,,,,, RO260 -
77777777777777777 RO270 21.544
,,,,,,,,,,,,,,,,, RO280 -
,,,,,,,,,,,,,,,,, RO290 -
,,,,,,,,,,,,,,,,, RO300 -
77777777777777777 RO310 21.544
,,,,,,,,,,,,,,,,, RO320 -
77777777777777777 RO330 21.544
,,,,,,,,,,,,,,,,, RO340 -
,,,,,,,,,,,,,,,,, RO350 -
77777777777777777 RO360 14.077
77777777777777777 RO370 3.722
77777777777777777 RO380 67.853
,,,,,,,,,,,,,,,,, RO390 -
,,,,,,,,,,,,,,,,, RO400 -
77777777777777777 RO410 72.837
77777777777777777 RO420 144
Total assets RO500 3.796.635
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in migliaia EUR Solvency Il value

Liabilites C0010

Technical provisions - nondife RO510 -

— Technical provisions — non-life (excluding health) R0520 -

- Technical provisions calculated as a whole RO530 -

- Best estitate RO540 -

- Risk margin RO550 -

— Technical provisions — health (similar to nondife) RO560 -

- Technical provisions calculated as a whole RO570 -

- Best estitate ... RO580 -

- Risk margin RO590 -

Technical provisions - life (excluding index-linked and unitlinked) R0600 2.626.835
— Technical provisions - health (similar to life) RO610

- Technical provisions calculated as a whole R0620 -

- Best estitate ... RO630 -

- Risk margin e R0640 -

— Technical provisions - life (excluding health and index-linked and unitlinked) R0650 2.626.835

- Technical provisions calculated as a whole R0660 -

- Best estitate . RO670 2.597.581

- Risk margin R0680 29.254

Technical provisions - index-linked and unitlinked R0690 853.500

— Technical provisions calculated as a whole RO700 857.307

- Best estimate RO710 -12.164

- Risk margin RO720 8.357

Contingent liabilites ... RO740 -

Provisions other than technical provisions RO750 4.030

Pension benefit obligations .. RO760 92

Deposits from reinsurers RO770 23.209

Deferred tax liabilites .. RO780 -

Derivatives RO790 -

Debts owed to credit institutions RO800 -

Financial liabilities other than debts owed to credit institutions RO810 -

Insurance & intermediaries payables R0820 30.739

Reinsurance payables RO830 811

Payables (trade, not insvrance) R0O840 13.314

Subordinated liabilites RO850 30.709

- Subordinated ligbilities not in basic own fuonds RO860 -

- Subordinated liabilities in basic own funds RO870 30.709

Any other ligbilities, not shown elsewhere RO880 11.183

Total liabilites R0900 3.594.421

Excess of assets over liabilities R1000 202.213
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S.12.01.02 - Life and Health SLT Technica
Prov
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$.23.01.01 - Own funds 2018 QA
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Reconciliation reserve

Total
in migliaia EUR C0060
Reconciliation reserve
Excess of assets over ligbilites .. RO700 202.213
Own shares (held directly and indirectly) RO710 0
Foreseeable dividends, distributions and charges RO720 0
Other basic own fund items RO730 50.400
Adjustment for restricted own fund items in respect of matching RO740 0
Adjustment portfolios and ring fencedfonds ..o 7
Reconciliation reserve RO760 151.813
Expected profits
Expected profits included in future premiums (EPIFP) - life business RO770 8.231
Expected profits included in future premiums (EPIFP) - non-life business RO780 0
Total expected profits included in future premiums (EPIFP) RO790 8.231
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$.25.01.21 - Solvency Capital Requirement -
for undertakings on Standard Formula
2018 QA

Solvency Capital Requirement - for undertakings on Standard Formula

Gross solvency

capital

requirement USP  Simplifications
in migliaia EUR Cco110 C0090 C0100
Market risk _Roo10  102.508
Counterparty default risk _ROO20 9818
Life underwriting risk _ROO30 62.099
Health underwriting risk ~ROOKO -
Non-life underwriting risk _ROOSO -
Diversification _RO06O 38.589 .
Intangible asset risk _ROO7O -
Basic Solvency Capital Requirement RO100 135.837
Calculation of Solvency Capital Requirement

Value

in migliaia EUR C0100
Operational sk~
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 capitaladd-on
Capital add-on already set ..
Solvency capital requirement
Other informationonSCR
Capital requirement for duration-based equity risk sub-module o _Ro400 -
Total amount of Notional Solvency Capital Requirements for remainingpart | RO410 -
Total amount of Notional Solvency Capital Requirements for ring fenced funds | RO420 -
Total amount of Notional Solvency Capital Requirements for matching adjustment portfolios | RO430 -
Diversification effects due to RFF nSCR aggregation for article 304 R0440 -
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$.28.01.01 - Minimum Capital Requirement -
only Life or only Non-life insurance

for reinsurance activity

Linear formula component for non-life insurance and reinsurance obligations

in migliaia EUR
C0040
MCRnL Result RO200 89.099
Total capital at risk for all life (re)insurance obligations
Net (of reinsurance/ Net

SPV) best estimate and
TP calculated as a whole

(of reinsurance/SPV)
total capital at risk

in migliaia EUR C0050 C0060

Obligations with profit participation - guaranteed benefits | RO210 2.442.559

Obligations with profit participation - future discretionary benefits ~ R0O220 138.360

Index-linked and unitlinked insurance obligations | R0O230 845.143

Other life (re)insurance and health (re)insurance obligations | R0O240 -

Total capital at risk for all life (re)insurance obligations RO250 4.434

Overall MCR calculation

in migliaia EUR C0070

Linear MCR ~ RO300 89.099

SCR _RO310 128.423

MCR cap ~ RO320 57.790

MCR floor ~ RO330 32.106

Combined MCR ~ R0O340 57.790

Absolute floor of the MCR ~ RO350 3.700
7777777777777777 C0070

Minimum Capital Requirement R0400 57.790
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$.22.01.21 - Impact of long term guarantees

and transitional measures

Impact of long term guarantees and transitional measures

Amount with

Long Term Impact of Impact of Impact of

Guarantee transitional Impact of volatility matching

measures and on technical transitional adjustment adjustment

transitionals provisions on interest rate set to zero set to zero

in migliaia EUR Coo10 C0030 C0050 C0070 C0090
Technical provisions | ROOIO 3480335 == - - 31744 -
Basic own funds ] ROO20 232922 === - - 21879 =
Ellglk?le own funds to meet Solvency Capital RO050 232,922 _ _ 21.879 _
Requirement e
Solvency Capital Requirement | ROO90 128423 o - 17246 -
Eligil?le own funds to meet Minimum Capital RO100 211 461 0 _ 30.075 _
Requirement e
Minimum Capital Requirement ROT10 57.790 0 - 7.761 -
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