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AS1b

The number of branches as referred to in Article 13(11)
of Directive 2009/138/EC established in the Member
State of the supervisory authority
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ASlc

The number of branches as referred to in Article 162(3) of]
Directive 2009/138/EC established in the Member State
of the supervisory authority

AS2

The number of Union branches of insurance and
reinsurance undertakings established in the Member State
of the supervisory authority carrying out relevant business
in one or more other Member States
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AS3

The number of insurance undertakings established in the
Member State of the supervisory authority pursuing
business in other Member States under the freedom to
provide services
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AS4a

The number of insurance undertakings established in other
Member States which have notified their intention to
pursue business in the Member State of the supervisory
authority under the freedom to provide services [1]
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AS4b

The number of insurance undertakings established in other|
Member States which actually pursue business in the
Member State of the supervisory authority under the
freedom to provide services
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N/A

The number of insurance and reinsurance undertakings
falling outside the scope of Directive 2009/138/EC

The number of special purpose vehicles authorised in
accordance with Article 211 of Directive 2009/138/EC
from insurance and reinsurance undertakings

The number of insurance and reinsurance undertakings
subject to reorganisation measures or winding-up
proceedings

The number of insurance and reinsurance undertakings
and the number of their portfolios where the matching
adjustment referred to in Article 77b of Directive
2009/138/EC is applied

The number of insurance and reinsurance undertakings
applying the volatility adjustment referred to in Article
77d of Directive 2009/138/EC

AS10

The number of insurance and reinsurance undertakings
applying the transitional
structure referred to in Article 308c Directive
2009/138/EC

-free interest rate term

AS11

The number of insurance and reinsurance undertakings
applying the transiti ion to technical p
referred to in Article 308d Directive 2009/138/EC

The total amount of assets of the insurance and

ASI2  |reinsurance undertakings valued in accordance with €487,508.04m €331,187.74m €71,509.03m €12,668.06m €72,14321m €482,291.52m €329,826.39m €68,937.24m €12,466.23m €71,061.66m €517,424.93m €375211.12m €56,845.24m €7,410.62m €77,957.95m €546,498.95m €404,460.38m €57,205.62m €7,247.69m €77,585.26m
Article 75 of Directive 2009/138/EC [2]
ASI2a Intangible assets €1.65m €0.00m €1.65m €0.00m €0.00m €1.26m €0.00m €1.26m €0.00m €0.00m €0.88m €0.00m €0.88m €0.00m €0.00m €0.49m €0.00m €0.49m €0.00m €0.00m
AS12b Deferred tax assets €455.86m €45.92m €111.61m €25.03m €27331m €254.33m €46.60m €49.20m €9.88m €148.65m €501.27m €32.86m €51.84m €21.38m €395.19m €414.20m €29.18m €49.93m €15.86m €319.23m
ASI2¢ Pension benefit surplus €142.92m €22.59m €120.33m €0.00m €0.00m €166.20m €3521m €130.98m €0.00m €0.00m €126.98m €59.03m €67.94m €0.00m €0.00m €162.55m €100.30m €62.24m €0.00m €0.00m
As12d Property, plant & equipment held for own use €792.42m €242.62m €416.13m €52.18m €81.48m €674.25m €227.79m €317.75m €52.01m €76.70m €567.23m €227.73m €219.90m €51.87m €67.72m €660.67m €32847m €211.47m €55.38m €65.35m
ASl12¢ f:;:;“l“‘]:;‘;(l"::f:i}:“:‘ assets held for unit-linked and | = 5 7 g6 €27,096.10m €28,599.18m €2,505.23m €35,007.45m €90,590.23m €27,042.56m €28,278.01m €2,695.17m €32,574.49m €90,724.89m €26,025.53m €26,131.45m €2,449.25m €36,118.66m €88,949.93m €24,817.65m €25,984.85m €2,338.36m €35,809.07m
ASI12f Assets held for unit-linked & index-linked contracts | €274,635.14m €269,720.34m €0.00m €4,914.80m €0.00m €271,101.32m €266,356.24m €0.00m €4,745.08m €0.00m €314,786.79m €312,319.51m €0.00m €2,467.28m €0.00m €346,300.71m €343,642.30m €0.00m €2,658.41m €0.00m
ASI2g Loans & mortgages (except loans on policics) €7,323.15m €927.18m €4,068.83m €155.05m €2,172.09m €6,883.16m €1,048.19m €3,544.89m €163.18m €2,12691m €5,225.85m €874.49m €1,964.92m €162.32m €2,224.13m €5,236.11m €803.51m €2,317.80m €7291m €2,041.89m
AS12h Loans on policies €14.61m €3.71m €0.03m €10.88m €0.00m €3.70m €3.67m €0.03m €0.00m €0.00m €7.37m €3.44m €3.93m €0.00m €0.00m €6.15m €3.26m €2.90m €0.00m €0.00m
ASI2i Reinsurance recoverables €72,052.40m €26,810.56m €29,134.35m €3,833.28m €1227421m €72,926.89m €29,438.47m €27,150.55m €3,744.32m €12,593.56m €67,188.94m €30,438.33m €20,96421m €1,276.65m €14,509.76m €66,691.49m €29,210.34m €21,277.42m €1,142.73m €15,061.00m
AS12j Deposits to cedants €15,858 44m €2.05m €189.73m €0.00m €15,666.65m €16,236.27m €2.67m €215.67m €0.00m €16,017.94m €16,399.78m €2.32m €143.60m €0.00m €16,253.86m €15,983.01m €3.05m €127.40m €0.00m €15,852.56m
ASI2k Insurance & intermediaries receivables €6,014.09m €490.40m €1,863.59m €98.69m €3,561.41m €6,993.88m €539.61m €2,145.00m €160.28m €4,148.99m €7,573.99m €531,90m €1,705.01m €152.76m €5,184.31m €7,377.59m €564.97m €1,689.85m €142.61m €4,980.17m
AS121 Rei i €4,957.57Tm €525.97m €2,378.93m €781.87m €1,270.81m €5,309.96m €678.34m €2,984.83m €720.52m €1,42627m €4,841.77m €720.32m €2,006.65m €669.58m €1,445.23m €5,050.80m €717.05m €2,106.48m €626.13m €1,601.15m
ASI2m Receivables (irade, not insurance) €2,770.47m €1,658.10m €882.73m €7335m €156.29m €2,302.20m €1,155.25m €861.84m €45.12m €239.99m €1,822.58m €1,200.27m €476.24m €46.94m €99.13m €1,965.21m €1,358.85m €423.84m €45.60m €136.82m
AS12n Own shares €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m
ASI120 Amounts due in respect of own fund items or initial €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m
fund called up but not vet paid in
ASI2p Cash and cash equivalents €6,738.69m €1,717.92m €3,275.05m €213.72m €1,532.00m €6,147.03m €1,474.10m €2,927.95m €128.32m €1,616.65m €6,058.30m €1,522.26m €2,927.67m €110.73m €1,497.64m €5,862.93m €1,492.84m €2,712.91m €137.27m €1,519.91m
AS12q Any other assets, not clsewhere shown €2,542.65m €1,924.28m €466.89m €3.98m €147.50m €2,200.84m €1,777.70m €329.27m €2.36m €91.50m €1,598.32m €1,253.13m €181.00m €1.86m €162.33m €1,837.12m €1,388.62m €238.05m €12.33m €198.12m
The total amount of liabilitics of the insurance and
AS13  |reinsurance undertakings valued in accordance with €437,168.40m €317,167.94m €54,972.57m €11,416.75m €53,611.15m €431,320.54m €317,457.36m €51,046.07m €11,245.94m €51,571.18m €467,150.98m €362,537.32m €40,110.89m €6,299.90m €58,202.88m €496,608.79m €391,086.47m €41,184.17m €6,121.82m €58,216.34m
Articles 75 to 86 of Directive 2009/138/EC
AS13a Technical provisions €396,245.33m €305,924.44m €44,923.35m €6,378.76m €39,018.78m €395,626.41m €306,889.35m €41,833.39m €6,319.09m €40,584.58m €436,269.03m €353,971.88m €32,327.31m €4,023.53m €45,946.30m €466,212.67m €382,410.16m €33,196.18m €3,920.83m €46,685.50m
ASI13b Other liabilities, excluding subordinated liabilities €40,923.07m €11,243.50m €10,049.23m €5,037.98m €14,592.37m €35,694.13m €10,568.01m €9,212.67m €4,926.85m €10,986.60m €30,881.95m €8,565.43m €7,783.58m €2,276.36m €12,256.57m €30,396.12m €8,676.31m €7,987.99m €2,200.99m €11,530.83m
which are not included in the own funds
AS13c i“)‘v:"gr‘:;:"‘d fiabilities which are not included in the €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m €0.00m
ASI4a__| The total amount of basic own funds €50,421.92m €13,541.62m €16,855.18m €1,25131m €18,773.80m €50,821.95m €12,294.24m €17,639.48m €1,220.29m €19,667.94m €49,548.37m €12,601.24m €16,283.20m €1,110.73m €19,553.21m €49,364.36m €13,223.01m €15,896.01m €1,125.87m €19,119.47m
ASl4aa_| _ Ofwhich, subordinated liabilitics €1,629.38m €182.59m €781.36m €0.00m €665.43m €1,634.70m €183.07m €781.46m €0.00m €670.16m €1,768.02m €224.19m €701.34m €0.00m €842.49m €1,645.02m €22231m €651.41m €0.00m €771.30m
AS14b__| The total amount of ancillary own funds €1,396.67m €129.52m €973.03m €0.00m €294.12m €1,547.20m €129.52m €1,077.08m €0.00m €340.60m €1,307.52m €129.52m €836.80m €0.00m €341.19m €1,366.31m €129.52m €886.51m €0.00m €350.28m
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The total eligible amount of own funds to cover the

credit risk in both market risk and counterparty default
risk

AS15 Solvency Capital Requirement €51,665.13m €13,648.89m €17,716.33m €1,251.31m €19,048.59m €52,204.89m €12,406.54m €18,579.61m €1,220.29m €19,998.44m €50,676.22m €12,687.27m €17,015.76m €1,110.73m €19,862.46m €50,524.36m €13,299.91m €16,635.79m €1,125.87m €19,462.79m
ASl15a Tier 1 unrestricted €48,459.17m €13,320.73m €15,989.99m €1,226.28m €17,922.16m €48,994.61m €12,064.62m €16,814.67m €1,210.42m €18,904.91m €47,361.98m €12,344.23m €15,539.76m €1,089.35m €18,388.65m €47,398.49m €12,971.54m €15,201.10m €1,110.0lm €18,115.83m
AS15b Tier 1 restricted €370.81m €0.00m €65.02m €0.00m €305.79m €365.53m €0.00m €65.01m €0.00m €300.52m €360.62m €0.00m €54.00m €0.00m €306.62m €343.63m €0.00m €54.00m €0.00m €289.63m
ASl15¢ Tier 2 €2,255.28m €237.59m €1,481.31m €0.00m €536.38m €2,368.59m €238.07m €1,564.79m €0.00m €565.72m €2,357.05m €239.19m €1,393.27m €0.00m €724.59m €2,260.16m €237.92m €1,351.59m €0.00m €670.64m
AS15d Tier 3 €579.87m €90.58m €180.01m €25.03m €284.25m €476.16m €103.85m €135.14m €9.88m €227.29m €596.56m €103.85m €28.73m €21.38m €442.60m €522.01m €90.45m €29.10m €15.86m €386.60m
Astg | The total ‘lc“f::::l‘;“‘:“:::“’;:’::‘° own funds to coverthe | - ¢4 g3 ggm €13,376.19m €16,139.18m €1,226.28m €18,342.33m €49,661.42m €12,125.46m €16,975.97m €1.210.42m €19,349.58m €48,063.02m €1241147m €15,691.77m €1,089.35m €18,870.43m €48,081.73m €13,038.46m €15,345.26m €1,110.01m €18,588.00m
ASl16a Tier 1 unrestricted €48,459.17m €13,320.73m €15,989.99m €1,226.28m €17,922.16m €48,994.61m €12,064.62m €16,814.67m €1,210.42m €18,904.91m €47,361.98m €12,344.23m €15,539.76m €1,089.35m €18,388.65m €47,398.49m €12,971.54m €15,201.10m €1,110.0lm €18,115.83m
AS16b Tier 1 restricted €370.81m €0.00m €65.02m €0.00m €305.79m €365.53m €0.00m €65.01m €0.00m €300.52m €360.62m €0.00m €54.00m €0.00m €306.62m €343.63m €0.00m €54.00m €0.00m €289.63m
AS16¢ Tier 2 €254.00m €55.46m €84.17m €0.00m €114.37m €301.28m €60.84m €96.29m €0.00m €144.15m €340.42m €67.25m €98.01m €0.00m €175.16m €339.62m €66.92m €90.16m €0.00m €182.54m
AS17 The total amount of the Minimum Capital Requirement €9,416.36m N/A €9,631.52m N/A €9,854.90m N/A €9,818.41m N/A
AS18 The total amount of the Solvency Capital Requirement €27,756.97Tm N/A €27,964.71m N/A €28,653.02m N/A €28,264.29m N/A
Total amount of the Solvency Capital Requirement
calculated using the standard formula by risk module and
AS19 sub-module — at the level of aggregation available — 69.11% N/A 63.27% N/A 65.41% N/A 65.77% N/A
expressed as percentage of the total amount of the
Solvency Capital Requirement[3]
AS19a Market risk 21.85% N/A 21.07% N/A 22.04% N/A 22.70% N/A
AS19aa Interest rate risk 4.36% N/A 4.20% N/A 4.60% N/A 4.84% N/A
AS19ab Equity risk 6.55% N/A 6.65% N/A 7.59% N/A 7.99% N/A
AS19ac Property risk 1.21% N/A 0.58% N/A 0.57% N/A 0.47% N/A
AS19ad Spread risk 5.69% N/A 5.14% N/A 5.32% N/A 5.86% N/A
AS19ae Market risk concentrations 4.41% N/A 4.81% N/A 4.73% N/A 4.94% N/A
AS19af Currency risk 8.38% N/A 8.34% N/A 8.52% N/A 8.43% N/A
AS19b Counterparty default risk 7.53% N/A 6.43% N/A 6.73% N/A 6.53% N/A
AS19¢ Life underwriting risk 13.88% N/A 13.56% N/A 13.95% N/A 13.51% N/A
AS19ca Mortality risk 2.33% N/A 2.41% N/A 2.39% N/A 2.14% N/A
AS19cb Longevity risk 1.24% N/A 1.42% N/A 1.53% N/A 1.43% N/A
AS19cc Disability-morbidity risk 0.92% N/A 1.03% N/A 0.99% N/A 0.98% N/A
AS19cd 9.96% N/A 9.40% N/A 9.47% N/A 9.38% N/A
AS19ce Life expense risk 2.48% N/A 2.52% 2.60% N/A 2.37% N/A
AS19cf Revision risk 0.00% N/A 0.00% N/A 0.01% N/A 0.00% N/A
AS19cg Life catastrophe risk 1.96% N/A 2.05% N/A 2.36% N/A 0.00% N/A
AS19d Health underwriting risk 5.21% N/A 5.54% N/A 5.79% N/A 5.72% N/A
AS19da SLT health underwriting risk 2.40% N/A 2.62% N/A 2.70% N/A 2.43% N/A
AS19db NSLT health underwriting risk 2.01% N/A 2.09% N/A 2.23% N/A 2.38% N/A
AS19dc Health catastrophe risk 1.32% N/A 1.35% N/A 1.37% N/A 1.43% N/A
AS19¢ Non-life underwriting risk 25.30% N/A 20.67% N/A 21.09% N/A 20.39% N/A
AS19ea Non-life premium and reserve risk 17.60% N/A 14.03% N/A 14.71% N/A 14.57% N/A
AS19¢b Non-life lapse risk 3.32% N/A 1.64% N/A 1.70% N/A 1.77% N/A
AS19ec Non-life catastrophe risk 12.30% N/A 10.74% N/A 10.58% N/A 9.84% N/A
AS19f Intangibl ct risk 0.00% N/A 0.00% N/A 0.00% N/A 0.00% N/A
AS19g Operational risk 5.88% N/A 4.58% N/A 4.83% N/A 4.97% N/A
Total amount of the Solvency Capital Requirement for
spread risk and market concentration sub-modules and
counterparty default risk module for which a reassessment
of the credit quality steps of the larger or more complex
exposures has been conducted in accordance with Article
AS20 4(;’) of Delegated Regulation (EU) 2015/35 — at the 18.69% N/A 18.66% N/A 19.57% N/A 17.93% N/A
level of aggregation available — expressed as percentage
of the total amount of the respective sub-modules or
module (where the Solvency Capital Requirement for
credit risk is calculated using the standard formula) [4]
AS20a Spread risk 25.45% N/A 28.70% N/A 27.82% N/A 27.40% N/A
AS20b Market risk concentration 1.62% N/A 1.44% N/A 3.00% N/A 2.52% N/A
AS20c Counterparty default risk 23.57% N/A 23.51% N/A 24.71% N/A 21.82% N/A
Total amount of the Solvency Capital Requirement
calculated using an approved partial internal model — at
AS21 the level of aggregation available — expressed as 1.93% N/A 1.37% N/A 1.45% N/A 1.57% N/A
percentage of the total amount of the Solvency Capital
Requirement
Total amount of the Solvency Capital Requirement
calculated using an approved partial internal model
which scope includes credit risk in both market and
AS21a counterparty default risk — at the level of aggregation 1.93% N/A 1.37% N/A 1.45% N/A 1.57% N/A
available — expressed as percentage of the total
amount of the Solvency Capital Requirement
calculated using partial internal model
The number of insurance and reinsurance undertakings
AS22a |using an approved full internal model for the calculation 12 N/A 13 N/A 12 N/A 12 N/A
of the Solvency Capital Requirement
The number of insurance and reinsurance undertakings
AS22b  |using an approved partial internal model for the 2 N/A 1 N/A 1 N/A 1 N/A
calculation of the Solvency Capital Requirement
The number of insurance and reinsurance undertakings
A2 |using an approved internal model which scope includes - N . A . A - A

regard to all insurance and reinsurance undertakings
supervised under Directive 2009/138/EC [5]

AS23a | The number of capital add-ons 1 N/A 0 N/A 0 N/A 0 N/A

AS23b | The average capital add-on per undertaking [5] N/A N/A N/A N/A N/A N/A N/A N/A
The distribution of capital add-ons measured as a

AS23c  |Pereentage of the Solvency Capital Requirement with N/A N/A N/A N/A N/A N/A N/A N/A
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(1) For “Insurance undertakings which simultaneously pursue both life and non-life insurance activities” in AS4a and AS4b, the AS4a notification data is based on a legal status of life vs non-life, whereas the AS4b EIOPA cross-border report data provides a more granular split of firm categories.
(2) Aggregate data from AS12 to AS22c does not include Third-Country Branches
(3) For AS19-AS19f, data on the Solvency Capital Requirement by risk module and sub module does not include information on undertakings with ring fenced funds or matching portfolios, since data on the Solvency Capital Requirement is only available at entity level for these undertakings due to the nature of their calculation.

(4) In respect of the relevant risk (sub) modules, 100% of the associated capital requirement has been included in the calculation for all firms which have indicated in their Regular Supervisory Report that reassessments of the credit quality steps of the larger or more complex exposures have been conducted.
(5) Due to the fact that the entity to whom the single capital add-on applies is publicly known, the Bank does not consider it appropriate to disclose the quantum of the add-on.



