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S.02.01.02 – Balance sheet  
 

 

 
 

 

 

Annex I
S.02.01.02
Balance sheet

Solvency II value
Assets C0010
Goodwill R0010
Deferred acquisition costs R0020
Intangible assets R0030 0
Deferred tax assets R0040 9976
Pension benefit surplus R0050 0
Property, plant & equipment held for own use R0060 60590
Investments (other than assets held for index-linked and unit-linked contracts) R0070 17743301

Property (other than for own use) R0080 267451
Holdings in related undertakings, including participations R0090 297843
Equities R0100 1205181

Equities - listed R0110 1202362
Equities - unlisted R0120 2818

Bonds R0130 15387023
Government Bonds R0140 10451024
Corporate Bonds R0150 4907183
Structured notes R0160 21866
Collateralised securities R0170 6950

Collective Investments Undertakings R0180 152716
Derivatives R0190 40456
Deposits other than cash equivalents R0200 392631
Other investments R0210 0

Assets held for index-linked and unit-linked contracts R0220 14347933
Loans and mortgages R0230 1767505

Loans on policies R0240 149628
Loans and mortgages to individuals R0250 796343
Other loans and mortgages R0260 821533

Reinsurance recoverables from: R0270 54210
Non-life and health similar to non-life R0280 67091

Non-life excluding health R0290 66310
Health similar to non-life R0300 781

Life and health similar to life, excluding health and index-linked and unit-linked R0310 -12870
Health similar to life R0320 -2188
Life excluding health and index-linked and unit-linked R0330 -10682

Life index-linked and unit-linked R0340 -12
Deposits to cedants R0350 7053
Insurance and intermediaries receivables R0360 178999
Reinsurance receivables R0370 25469
Receivables (trade, not insurance) R0380 88708
Own shares (held directly) R0390 203185
Amounts due in respect of own fund items or initial fund called up but not yet paid in R0400 0
Cash and cash equivalents R0410 481106
Any other assets, not elsewhere shown R0420 118427
Total assets R0500 35086461
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S.05.01.02 – Premiums, claims and expenses by line of business (non-life insurance and reinsurance obligations) 
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S.05.02.04 – Premiums, claims and expenses by country 
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S.22.01.22 – Impact of long term guarantees measures and transitional measures 
 

 

Annex I
S.22.01.22
Impact of long term guarantees and transitional measures

 

Amount with Long 
Term Guarantee 

measures and 
transitionals

Impact of transitional on 
technical provisions

Impact of 
transitional on 
interest rate

Impact of volatility 
adjustment set to 

zero

Impact of matching 
adjustment set to zero

C0010 C0030 C0050 C0070 C0090
Technical provisions R0010 29013583 183256
Basic own funds R0020 4129800 -136693
Eligible own funds to meet Solvency Capital Requirement R0050 4129800 -136693
Solvency Capital Requirement R0090 2004804 14845
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S.23.01.04 – Own funds  
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S.25.01.04 – Solvency Capital Requirement – For groups on Standard Formula 
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S.32.01.22 – Undertaking in the scope of the group  
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