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S.02.01.02 - Balance Sheet 2020 QA

in migliaia EUR Solvency Il value
Assets C0010
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, RO030 -
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, RO040 -
,,,,,,,,,,,,,,,,,, RO050 -

Property, plant & equipment held for ownwse RO060 808
Investments (other than assets held for index-linked and unitlinked contracts) RO070 238.390
77777 — Property (other than for own use) RO080 -
77777 - Holdings in related undertakings, including participations RO090 2.346
77777 — Equities ROT100 0
777777777 - Equities - listed ROT10 -
777777777 - Equities - unlisted RO120 0
77777 - Bonds RO130 204.447
777777777 - Government Bonds RO140 79.922
777777777 - Corporate Bonds RO150 124.525
777777777 - Structured notes RO160 -
777777777 - Collateralised securities RO170 -
77777 — Collective Investments Undertakings RO180 21.943
77777777777777777 RO190 -

77777777777777777 RO200 9.654

RO210 -

,,,,,,,,,,,,,,,,, RO220 -

77777777777777777 RO230 46

,,,,,,,,,,,,,,,,, RO240 -

77777777777777777 RO250 46

,,,,,,,,,,,,,,,,, RO260 -

77777777777777777 RO270 24.450

77777777777777777 RO280 24.450

77777777777777777 RO290 7.654

77777777777777777 RO300 16.797

,,,,,,,,,,,,,,,,, RO310 -

,,,,,,,,,,,,,,,,, RO320 -

,,,,,,,,,,,,,,,,, RO330 -

,,,,,,,,,,,,,,,,, RO340 -

,,,,,,,,,,,,,,,,, RO350 -

77777777777777777 RO360 10.142

RO370 2.899

77777777777777777 RO380 10.676

,,,,,,,,,,,,,,,,, RO390 -

,,,,,,,,,,,,,,,,, RO400 -

77777777777777777 RO410 4.218

77777777777777777 RO420 200

Total assets RO500 291.828
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in migliaia EUR Solvency Il value

Liabilites C0010

Technical provisions — non-life e RO510 149.239

— Technical provisions — non-life (excluding health) R0520 98.265

— Technical provisions calculated as a whole RO530 -

- Best Estimate R0540 90.947

- Risk margin e RO550 7.318

— Technical provisions - health (similar to nondife) RO560 50.974

- Technical provisions calculated as a whole RO570 -

~BestEstimate R0580 48.214

—Risk margin - R0590 2.760

Technical provisions - life (excluding index-linked and unitlinked) RO600 -
- Téé:hnicol provisions - health (similar to lifg) RO610

- Technical provisions calculated as a whole R0620 -

- Best Estimate RO630 -

— Risk margin e R0640 -

- Téé:hnicol provisions - life (excluding health and index-linked and unitlinked) R0O650 -

- Technical provisions calculated as a whole R0660 -

- Best Estimate R0670 -

;::Risk margin e R0680 -

Techn:ircr:ol provisions — index-linked and unit-linked R0690 -

- Technical provisions calculated as a whole RO700 -

—BestEstmate RO710 -

—Riskmargn R0720 -

Conﬁ:rigent ligbilites RO740 -

Provisions other than technical provisions RO750 1.945

Pension benefit obligations RO760 341

Deposits from reinsurer,s RO770 14.339

Deferred tax liabilites RO780 1.339

Derivatives RO790 -

Debts owed to credit institutions e RO800 -

Financial liabilities other than debts owed to credit institutions RO810 126

Insurance & intermediaries payables R0820 7.128

Reinsurance payables RO830 7.505

Payables (trade, not insurance) R0840 5.466

Subordinated liabilities e RO850 -

— Subordinated liabilities not in Basic Own Funds RO860 -

- Subordinated liabilities in Basic Own Fonds RO870 -

Any other ligbilities, not elsewhere shown RO880 4.140

Total liabilites R0O900 191.566

Excess of assets over liabilities R1000 100.263
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.17.01.02 - Non-life Technical Provisions

- 2020 QA
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.19.01.21 - Non-life insurance claims - 2020 QA

(absolute amount dopo Gross Undiscounted

Best Estimate cla

)

ims provisions

89C°S/ 09204 |PioL
Sy99¢ 0520y 68C°9¢€ 05¢0d N
3 87yl /yS8E  OVZOM N
66L°L 66Ty yv789¢€ 0€c0d <N
299°¢€ €L€°9 LLEYL or9'9¢€ 0220y €N
290°¢ €209 9/8'L 20981 G89'Ly 0lcoy "N
voLC 6SY'S SSL /L 806°€l 295'S¢C - 0020y SN
LSY'C 86G°¢ 667’y 6LL'9 [44Ke]! - - 06103 9N
oLyl L9€¢C LE0°E 090y 194°G - - - 0810y LN
8GG orlLL y656L £9€°C osv'e - - - - 0/10¥ 8'N
) L6V 986 986'1 o9v'e 9LY'E - - - - - 09103 6N
‘ €velL 0010y Jold
09€0D 00€0D 06202 08200 04200 09200 05200 0¥20D 0€20D 02200 0120D 00202 N3 orybiw u
(oiop +%0l1 6 8 VA 9 S v € 4 L 0 RN
pajunoosip)
Tcw Josp
1084 juswdojersq
I1S1A01d swIpD 153 4599 P 1pun sso19
8€/'G8S Y€0° 9y 0920y |PioL
89L€L 89L€L 05204 89L°¢€l 0520y N
€yeee 961°/LL 0ovzod 9611 VAR [ g40)] I'N
662°8¢€ V9L 0€20d V9L 18€°/1 ¢LT el 0€20d N
o'y £89°€ 0¢z0d /89°€ 8¢ soL'sl 898°¢€l 02coy €N
£00°¢y €€8 0120y €€8 viel yGe's 00¢'Le 0v'€ElL 0120y "N
€06 'Ly 929 0020d 929 288 EVEE 990/ 99C'€C 61ECL 0020y SN
190°£€ ¥80°C 06104 ¥80°C Les 8€C’L 4201 96¢C 259 /1 yaoan| 06104 9N
€EG LY G8¢ 08104 G8€ LE€C GEV v0/ o181 SSv'y 62581 78671 08103 4N
LLY' LS ell 0/10d eLl 6€C Ley G6C 209 olv'e 1808 ¢06'5¢C 66€°61 0/£10¥ 8'N
829°6v 9/ 09104 9L €/1 861 1429 €6¢C 314 [4vVal 0€L'S LEG°SC 16871 0910y 6N
22681 8l¢ 0010y 8l¢ 0010y Joud
08100 04100 0L10D 00102 06000 08000 04000 09000 05000 0¥002 0€00D 02002 01002 43 ey ut
(satojnuIn0) 1034 juuind u| +30l1 6 8 z 9 S 4 € z L 0 1094
sipaA Jo wng
1024 juswdojersq

(tunown 8ynjosqp) (aAlp|NWNI-uou) pind swip|> ssoiH

AV 0100Z 4p3j Bunimispun / 1pak juspiooy

ssauisng 3jI1-UON |pjoL

SFCR 2020 | Compagnia Helvetia ltalia Assicurazioni S.p.A.



$.23.01.01 - Own funds 2020 QA

Tier 1 Tier 1

Total unrestricted restricted Tier 2 Tier 3
in migliaia EUR C0010 C0020 C0030 C0040 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) ROO10 15.600 15.600 0
Share premium account related to ordinary share capital RO030 0 0 0
!:t(iiorlnfuut::i,ryn’;:?l:zl:;t:lzr;;isbuﬁons or the equivalent basic own - fund item for mutual RO040 0 0 0
Subordinated mutual member accounts RO050 0 0 0 0
Surplus funds RO070 0 0
Preference shares RO0OQ0 0 0
Share premium account related to preference shares ROT10 0 0
Reconciliation reserve RO130 84.663 84.663
Subordinated liabilities RO140 0 0 0
An amount equal to the value of net deferred tax assets RO160 0 0
uogiireown fund items approved by the supervisory authority as basic own funds not specified RO180 0 0 0 0 0
Own funds from the fi ial s that should not be repr d
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 R0220 o
reserve and do not meet the criteria to be classified as Solvency Il own funds
Deductions
Deductions for participations in financial and credit institutions RO230 0 0 0 0
Total basic own funds after deductions R0290 100.263 100.263 0 0 0
Ancillary own funds
Unpaid and uncalled ordinary share capital callable on demand RO300 0 0
Unpaid and uncalled initial funds, members’ contributions or the equivalent basic own fund
item for mutual and mutual - type undertakings, callable on demand RO310 0 0
Unpaid and uncalled preference shares callable on demand RO320 0 0
A legally binding commitment to subscribe and pay for subordinated liabilities on demand RO330 0 0
Letters of credit and guarantees under Article 96(2) of the Directive 2009/138/EC R0O340 0 0
Letters of credit and guarantees other than under Article 96(2) of the Directive 2009/138/EC RO350 0 0 0
Supplementary members calls under first subparagraph of Article 96(3) RO360 0 0
of the Directive 2009/138/EC
irfh;ﬂe;:\:zx r;gggt/e;sscac/lléc other than under first subparagraph of Article 96(3) RO370 0 0 0
Other ancillary own funds RO390 0
Total ancillary own funds RO400 0
Available and eligible own funds
Total available own funds to meet the SCR RO500 100.263 100.263 0 0 0
Total available own funds to meet the MCR RO510 100.263 100.263 0 0
Total eligible own funds to meet the SCR R0540 100.263 100.263 0 0 0
Total eligible own funds to meet the MCR RO550 100.263 100.263 0 0
SCR RO580 44.793
MCR RO600 19.373
Ratio of Eligible own funds to SCR R0620 223,84%
Ratio of Eligible own funds to MCR R0640 517,55%
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Reconciliation reserve

Total
in migliaia EUR C0010
Reconciliation reserve
Excess of assets over ligbilites ... ] RO700 100.263
Own shares (held directly and indirectly) ] RO710 0
Foreseeable dividends, distributions and charges ] RO720 0
Other basic own fund items ] RO730 15.600
Adjustment for restricted own fund items in respect of matching adjustment portfolios and ring fenced funds | RO740 0
Reconciliation reserve ] RO760 84.663
Expected profits
Expected profits included in future premiums (EPIFP) - Life business | RO770 0
Expected profits included in future premiums (EPIFP) - Non- life business | RO780 1.472
Total Expected profits included in future premiums (EPIFP) RO790 1.472
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$.25.01.21 - Solvency Capital Requirement -

for undertakings on Standard Formula

2020 QA

Solvency Capital Requirement - for undertakings on Standard Formula

Gross solvency

capital USP  Simplifications
in migliaia EUR Co110 C0090 C0100
Moketrisk ROOIO 18520
Counterparty default risk TRo020 mss2
Ui underwriting rsk ROO30 -
Health underwriing risk_ ROO40 15029
Nonlife underwriting risk _ROO50 28635 .
Dversification RO0GO aess2
Infangible asset risk _ROG7O -
Basic Solvency Capital Requirement ROT00 41.114
Calculation of Solvency Capital Requirement

Value

in migliaia EUR C0100
Operational risk ] ROI30 4175
Loss-absorbing capacity of technical provisions ] ROT40 -
Loss-absorbing capacity of deferredtoxes | ROISO - 496
Capital requirement for business operated in accordance with Art. 4 of Directive 2003/41/EC | ROT6O -
Solvency Capital Requirement excluding capital add-on | RO200 44.793
Copitel add-on already set ] RO2IO =
Solvency capital requirement ] RO220 44.793
Other information on SCR
Capital requirement for duration-based equity risk sub-module ... _RO4O -
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 Requirement 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
or reinsurance activity - 2020 QA

Linear formula component for non-life insurance and reinsurance obligations

MCR

in miglicia EUR components
C0010

MCRnt Result ROO10 19.373

Background information

Background information

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

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

in migliaia EUR C0020 C0030
Medical expense insurance and proportional reinsurance R0020 475 278
Income protection insurance and proportional reinsurance RO030 30.942 25.423
Workers' compensation insurance and proportional reinsurance RO040 - -
Motor vehicle liability insurance and proportional reinsurance RO050 42.463 24.465
Other motor insurance and proportional reinsurance RO060 3.873 7.256
Marine, aviation and transport insurance and proportional reinsurance RO070 - -
Fire and other damage to property insurance and proportional reinsurance RO080 23.430 9.543
General liability insurance and proportional reinsurance RO090 3.734 4.496
Credit and suretyship insurance and proportional reinsurance RO100 201 13
Legal expenses insurance and proportional reinsurance ROTTO 62 407
Assistance and proportional reinsyrance RO120 207 1.038
Miscellaneous financial loss insurance and proportional reinsurance RO130 9.324 4.554
Non-proportioncilili}:ueolth reinsurance RO]AO - -
Non-proportional casualty reinsurance RO150 - -
Non-proportional marine, aviation and transport reinsurance ROT60 - -
Non-proportional property reinsurance RO170 - -
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Linear formula component for life insurance and reinsurance obligations

in migliaia EUR

MCRL Result

RO200

C0040

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

Net (of reinsurance/SPV)

best estimate and TP Net (of reinsurance/SPV)

calculated as a whole

total capital at risk

in migliaia EUR C0050 C0060

Obligations with profit participation - guaranteed benefits RO210 -

Obligations with profit participation - future discretionary benefits R0220 -

Index-linked and unit-linked insurance obligations RO230 -

Other life (re)insurance and health (re)insurance obligations R0240 -

Total capital at risk for all life (re)insurance obligations R0O250 -

Overall MCR calculation

in migliaia EUR C0070

Linear MCR RO300 19.373

SCR RO310 44.793

MCR cap R0O320 20.157

MCR floor RO330 11.198

Combined MCR R0O340 19.373

Absolute floor of the MCR RO350 3.700
C0070

Minimum Capital Requirement RO400 19.373
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