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S.22.01 — Impact of long term guarantees measures and transitionals
General comments:
This section relates to annual submission of information for individual entities.

This template is relevant when at least one long term guarantee measure or transitional is used
by the undertaking.

This template shall reflect the impact on the financial positions when no transitional is used
and each LTG measures or transitional is set to zero. For that purpose, a cumulative step—by—
step approach shall be followed taking out each transitional and LTG measure one by one and
without recalculating the impact of the remaining measures after each step.

The impacts need to be reported positive if they increase the amount of the item being reported
and negative if they decrease the amount of the item (e.g. if amount of SCR increases or if
amount of Own Funds increases then positive values shall be reported).

ITEM INSTRUCTIONS

C0010/R0010 | Amount with Total amount of gross technical provisions including
LTG measures | long term guarantee measures and transitional measures
and transitionals
— Technical
Provisions

C0020/R0010 | Without Total amount of gross technical provisions without the
transitional on adjustment due to the transitional deduction to technical
technical provisions, but keeping adjustments due to the volatility
provisions — adjustment and the matching adjustment.

'Fl)'ech_nl_cal If transitional deduction to technical provisions is not
rovisions applicable report the same amount as in C0010.

C0030/R0010 | Impact of Amount of the adjustment to the gross technical
transitional on provisions due to the application of the transitional
technical deduction to technical provisions.

_[?_I‘O\;]IS!OHIS o It shall be the difference between the technical
echnica provisions without transitional deduction to technical
provisions provisions and the technical provisions with LTG and
transitional measures.

C0040/R0010 | Without Total amount of gross technical provisions without the
transitional on adjustment due to the transitional adjustment to the
interest rate — relevant risk-free interest rate term structure, but
Technical keeping adjustments due to the volatility adjustment and
Provisions the matching adjustment (‘MA”).

If transitional adjustment to the relevant risk-free
interest rate term structure is not applicable report the
same amount as in C0020.

C0050/R0010 | Impact of Amount of the adjustment to the gross technical
transitional on provisions due to the application of the transitional
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interest rate —

adjustment to the relevant risk-free interest rate term

Technical structure.

provisions It shall be the difference between the technical
provisions without transitional adjustment to the
relevant risk-free interest rate term structure and the
technical provisions with LTG and transitional
measures.

C0060/R0010 | Without Total amount of gross technical provisions without the
volatility adjustments due to the transitional deduction to
adjustment and | technical provisions, the transitional adjustment to the
without other relevant risk-free interest rate term structure and the
transitional volatility adjustment, but keeping adjustments due to the
measures — matching adjustment, if any.

Technical If volatility adj i licabl h
Provisions y adjustment is not app icable report the same
amount as in C0040.

C0070/R0010 | Impact of Amount of the adjustment to the gross technical
volatility provisions due to the application of the volatility
adjustment set adjustment. It shall reflect the impact of setting the
to zero — volatility adjustment to zero.

Tech_n!cal It shall be the difference between the technical

provisions provisions without volatility adjustment and without
other transitional measures and the maximum between
the technical provisions reported under C0010, C0020
and C0040.

C0080/R0010 | Without Total amount of gross technical provisions without any
matching LTG measure.
ﬁjtlrjmsotgtlzrllr ;ned If matching adjustment is not applicable report the same

amount as in C0060.
others —
Technical
Provisions

C0090/R0010 | Impact of Amount of the adjustment to the gross technical
matching provisions due to the application of the matching
adjustment set adjustment. It shall include the impact of setting the
to zero — volatility adjustment and the matching adjustment to
Technical zero.

Provisions

It shall be the difference between the technical
provisions without matching adjustment and without all
the other transitional measures and the maximum
between the technical provisions reported under C0010,
C0020, C0040 and C0060.
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C0100/R0010 | Impact of all Amount of the adjustment to the gross technical
LTG measures | provisions due to the application of the LTG measures
and transitionals | and transitionals.

— Technical

Provisions

C0010/R0020 | Amount with Total amount of basic own funds calculated considering
LTG measures | technical provisions including the adjustments due to the
and transitionals | long-term guarantee measures and transitional measures.
— Basic own
funds

C0020/R0020 | Without Total amount of basic own funds calculated considering
transitional on technical provisions without the adjustment due to the
technical transitional deduction to technical provisions, but
provisions — keeping the adjustments due to the volatility adjustment
Basic own funds | and the matching adjustment.

If transitional deduction to technical provisions is not
applicable report the same amount as in C0010.

C0030/R0020 | Impact of Amount of the adjustment to the Basic own funds due to
transitional on the application of the transitional deduction to technical
technical provisions.
groylsmns f_ q It shall be the difference between the basic own funds

asIC OWn TUNAs | caiculated considering the technical provisions without
transitional deduction to technical provisions and the
basic own funds calculated with the technical provisions
with LTG and transitional measures.

C0040/R0020 | Without Total amount of basic own funds calculated considering
transitional on technical provisions without the adjustment due to the
interest rate — | transitional adjustment to the relevant risk-free interest
Basic own funds | rate term structure, but keeping the adjustments due to

the volatility adjustment and the matching adjustment.
If transitional adjustment to the relevant risk-free
interest rate term structure is not applicable report the
same amount as in C0020.

C0050/R0020 | Impact of Amount of the adjustment to the basic own funds due to
transitional on the application of the transitional adjustment to the
interest rate — | relevant risk-free interest rate term structure.

Basic own funds It shall be the difference between the basic own funds
calculated considering the technical provisions without
transitional adjustment to the relevant risk-free interest
rate term structure and the basic own funds calculated
with the technical provisions reported under C0020.

C0060/R0020 | Without Total amount of basic own funds calculated considering

volatility

technical provisions without the adjustments due to the
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adjustment and
without other
transitional
measures —
Basic own funds

transitional deduction to technical provisions, the
transitional adjustment to the relevant risk-free interest
rate term structure and the volatility adjustment, but
keeping the adjustments due to the matching adjustment.

If volatility adjustment is not applicable report the same
amount as in C0040.

C0070/R0020 | Impact of Amount of the adjustment to the Basic own funds due to
volatility the application of the volatility adjustment. It shall
adjustment set reflect the impact of setting the volatility adjustment to
to zero — Basic | zero.
own funds It shall be the difference between the basic own funds

calculated considering the technical provisions without
volatility adjustment and without other transitional
measures and the basic own funds calculated with the
technical provisions reported under C0040.

C0080/R0020 | Without Total amount of basic own funds calculated considering
matching technical provisions without any LTG measure.
3\%{?\?&??} {ahned If matching adjustment is not applicable report the same

i amount as in C0060.
others — Basic
own funds

C0090/R0020 | Impact of Amount of the adjustment to the basic own funds due to
matching the application of the matching adjustment. It shall
adjustment set include the impact of setting the volatility adjustment
to zero — Basic | and the matching adjustment to zero.
own funds It . .

shall be the difference between the basic own funds
calculated considering the technical provisions without
matching adjustment and without all the other
transitional measures and the basic own funds calculated
with the technical provisions reported under C0060.

C0100/R0020 | Impact of all Amount of the adjustment to the basic own funds due to
LTG measures | the application of the LTG measures and transitionals.
and transitionals
— Basic own
funds

C0010/R0030 | Amount with Total amount of excess of assets over liabilities

LTG measures
and transitionals
— Basic own
funds — Excess
of assets over
liabilities

calculated considering technical provisions including the
adjustments due to the long-term guarantee measures
and transitional measures.
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C0020/R0030 | Without Total amount of excess of assets over liabilities
transitional on calculated considering technical provisions without the
technical adjustment due to the transitional deduction to technical
provisions — provisions, but keeping the adjustments due to the
Basic own funds | volatility adjustment and the matching adjustment.

— Excess of If transitional deduction to technical provisions is not
a_sse_ts_ over applicable report the same amount as in C0010.
liabilities

C0030/R0030 | Impact of Amount of the adjustment to the excess of assets over
transitional on liabilities due to the application of the transitional
technical deduction to technical provisions.

Er;s\i/::sg\)/:/]r? En ds It shall be the difference between the excess of assets

 Excess of over_ll_abllltle_s calculate(_j _con3|der|ng _the technlca_l
provisions without transitional deduction to technical

Iaizstitlsit?g/ser provisions and the excess of assets over liabilities
calculated with the technical provisions with LTG and
transitional measures.

C0040/R0030 | Without Total amount of excess of assets over liabilities
transitional on calculated considering technical provisions without the
interest rate — | adjustment due to the transitional adjustment to the
Basic own funds | relevant risk-free interest rate term structure, but
— Excess of keeping the adjustments due to the volatility adjustment
assets over and the matching adjustment.
liabiES If transitional adjustment to the relevant risk-free

interest rate term structure is not applicable report the
same amount as in C0020.

C0050/R0030 | Impact of Amount of the adjustment to the excess of assets over
transitional on liabilities due to the application of the transitional
interest rate — | adjustment to the relevant risk-free interest rate term
Basic own funds | structure.

— Excess of It shall be the difference between the excess of assets

ﬁzstsiﬁ?t?e\;er over.li_abilitie.s calculatec_i _conside(ing the technical
provisions without transitional adjustment to the
relevant risk-free interest rate term structure and the
excess of assets over liabilities calculated with the
technical provisions reported under C0020.

C0060/R0030 | Without Total amount of excess of assets over liabilities
volatility calculated considering technical provisions without the

adjustment and
without other
transitional
measures —
Basic own funds
— Excess of

adjustments due to the transitional deduction to
technical provisions, the transitional adjustment to the
relevant risk-free interest rate term structure and the
volatility adjustment, but keeping the adjustments due to
the matching adjustment.
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assets over

If volatility adjustment is not applicable report the same

liabilities amount as in C0040.

C0070/R0030 | Impact of Amount of the adjustment to the excess of assets over
volatility liabilities due to the application of the volatility
adjustment set adjustment. It shall reflect the impact of setting the
to zero — Basic | volatility adjustment to zero.
own funds — It shall be the difference between the excess of assets
Exces_s OT 8SSeLS | 4\ er liabilities calculated considering the technical
over liabilities provisions without volatility adjustment and without

other transitional measures and the excess of assets over
liabilities calculated with the technical provisions
reported under C0040.

C0080/R0030 | Without Total amount of excess of assets over liabilities
matching calculated considering Technical provisions without any
adjustmentand | LTG measure.

\(’)\;'rfgfsm alll_%g]s(iec If matching adjustment is not applicable report the same
amount as in C0060.

own funds —

Excess of assets

over liabilities

C0090/R0030 | Impact of Amount of the adjustment to the excess of assets over
matching liabilities due to the application of the matching
adjustment set adjustment. It shall include the impact of setting the
to zero — Basic | volatility adjustment and the matching adjustment to
own funds — zero.

Exces_s OT 8SSELS | 1 shall be the difference between the excess of assets

over liabilities over liabilities calculated considering the technical
provisions without matching adjustment and without all
the other transitional measures and the excess of assets
over liabilities calculated with the technical provisions
reported under C0060.

C0100/R0O030 | Impact of all Amount of the adjustment to the excess of assets over
LTG measures | liabilities due to the application of the LTG measures
and transitionals | and transitionals.

— Basic own
funds — Excess
of assets over
liabilities
C0010/R0040 | Amount with Total amount of restricted own funds due to ring—

LTG measures
and transitionals
— Basic own
funds —
Restricted own
funds due to

fencing calculated considering technical provisions
including the adjustments due to the long-term
guarantee measures and transitional measures.
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ring—fencing
and matching
portfolio

C0020/R0040 | Without Total amount of restricted own funds due to ring—
transitional on fencing calculated considering technical provisions
technical without the adjustment due to the transitional deduction
provisions — to technical provisions, but keeping the adjustments due
Basic own funds | to the volatility adjustment and the matching adjustment.
— Restricted If transitional deduction to technical provisions is not
own funds d}Je applicable report the same amount as in C0010.
to ring—fencing
and matching
portfolio

C0030/R0040 | Impact of Amount of the adjustment to the restricted own funds
transitional on due to ring—fencing due to the application of the
technical transitional deduction to technical provisions.
gr:s\ilclzsg\)/\r/]; an ds It shall be the difference between the restricted own
"~ Restricted funds_due to rl.ng—fenc_mg calculat_e_d con5|der|n_g the
own funds due techn!cal provisions without tran§|t|onal deduction to
10 rinafencin tgchnlcal provisions and tr_\e restricted own funqls_due to

g-fencing ring—fencing calculated with the technical provisions
and ma_tchlng with LTG and transitional measures.
portfolio

C0040/R0040 | Without Total amount of restricted own funds due to ring—
transitional on fencing calculated considering technical provisions
interest rate — | without the adjustment due to the transitional adjustment
Basic own funds | to the relevant risk-free interest rate term structure, but
— Restricted keeping the adjustments due to the volatility adjustment
own funds due | and the matching adjustment.

o rmg—fer]cmg If transitional adjustment to the relevant risk-free
and ma_tchlng interest rate term structure is not applicable report the
portfolio same amount as in C0020.

C0050/R0040 | Impact of Amount of the adjustment to the restricted own funds
transitional on due to ring—fencing due to the application of the
interest rate — | transitional adjustment to the relevant risk-free interest
Basic own funds | rate term structure.

o R(;Strg:tzd It shall be the difference between the restricted own

fW'_‘ u_'}_ S OU€ 1 funds due to ring—fencing calculated considering the

0 MNG-TENCING | 4o chnical provisions without transitional adjustment to

and matching the relevant risk-free interest rate term structure and the

portfolio restricted own funds due to ring—fencing calculated with
the technical provisions reported under C0020.

C0060/R0040 | Without Total amount of restricted own funds due to ring—
volatility fencing calculated considering technical provisions

adjustment and

without the adjustments due to the transitional deduction
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without other
transitional
measures —
Basic own funds
— Restricted
own funds due
to ring—fencing
and matching

to technical provisions, the transitional adjustment to the
relevant risk-free interest rate term structure and the
volatility adjustment, but keeping the adjustments due to
the matching adjustment.

If volatility adjustment is not applicable report the same
amount as in C0040.

portfolio
C0070/R0040 | Impact of Amount of the adjustment to the restricted own funds
volatility due to ring—fencing due to the application of the
adjustment set volatility adjustment. It shall reflect the impact of setting
to zero — Basic | the volatility adjustment to zero.
ORV(;ISntr?(J:?S; c;vn It shall be the difference between the restricted own
funds due to funds_due to rl_n_g—fenc!ng calculatfaq cons_lderlng the
. : technical provisions without volatility adjustment and
r'”g—fe”C'F‘g without other transitional measures and the restricted
and ma_tchmg own funds due to ring—fencing calculated with the
portfolio technical provisions reported under C0040.
C0080/R0040 | Without Total amount of restricted own funds due to ring—
matching fencing calculated considering technical provisions
adjustmentand | without any LTG measure.
without all th? If matching adjustment is not applicable report the same
others — Basic amount as in C0060.
own funds —
Restricted own
funds due to
ring—fencing
and matching
portfolio
C0090/R0040 | Impact of Amount of the adjustment to the restricted own funds
matching due to ring—fencing due to the application of the
adjustment set matching adjustment. It shall include the impact of
to zero — Basic | setting the volatility adjustment and the matching
own funds — adjustment to zero.
:ﬁ;g?ﬁg t(())wn It shall be the difference between the restricted own
. i funds due to ring—fencing calculated considering the
“”gffe”C'!‘g technical provisions without matching adjustment and
and ma_tchlng without all the other transitional measures and the
portfolio restricted own funds due to ring—fencing calculated with
the technical provisions reported under C0060.
C0100/R0040 | Impact of all Amount of the adjustment to the restricted own funds

LTG measures
and transitionals
— Basic own
funds —

due to ring—fencing due to the application of the LTG
measures and transitionals.
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Restricted own
funds due to

ring—fencing

and matching

portfolio

C0010/R0050 | Amount with Total amount of eligible own funds to meet SCR
LTG measures | calculated considering technical provisions including the
and transitionals | adjustments due to the long-term guarantee measures
— Eligible own | and transitional measures.
funds to meet
Solvency
Capital
Requirement

C0020/R0O050 | Without Total amount of eligible own funds to meet SCR
transitional on calculated considering technical provisions without the
technical adjustment due to the transitional deduction to technical
provisions — provisions, but keeping the adjustments due to the
Eligible own volatility adjustment and the matching adjustment.
funds to meet If transitional deduction to technical provisions is not
Solv_ency applicable report the same amount as in C0010.

Capital

Requirement

C0030/R0050 | Impact of Amount of the adjustment to the eligible own funds to
transitional on meet SCR due to the application of the transitional
technical deduction to technical provisions.

Erl(i)\lilt?;gr(])?/v? It shall be the difference between the eligible own funds

fun%s 10 maet to meet SCR_caIcuIated _C(_)nsidering th_e technical _

Solvency provisions without trgn_smonal deduction to technical

Capital provisions ar_1d the ellglbl_e own fu_n(_js to meet SCR

Requirement calculated with the technical provisions with LTG and
transitional measures.

C0040/R0050 | Without Total amount of eligible own funds to meet SCR
transitional on calculated considering technical provisions without the
interest rate — | adjustment due to the transitional adjustment to the
Eligible own relevant risk-free interest rate term structure, but
funds to meet keeping the adjustments due to the volatility adjustment
Solvency and the matching adjustment.

(Rzzg:}?rlement If transitional adjustment to the relevant risk-free
interest rate term structure is not applicable report the
same amount as in C0020.

C0050/R0050 | Impact of Amount of the adjustment to the eligible own funds to

transitional on
interest rate —
Eligible own
funds to meet

meet SCR due to the application of the transitional
adjustment to the relevant risk-free interest rate term
structure.
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Solvency
Capital
Requirement

It shall be the difference between the eligible own funds
to meet SCR calculated considering the technical
provisions without transitional adjustment to the
relevant risk-free interest rate term structure and the
eligible own funds to meet SCR calculated with the
technical provisions reported under C0020.

C0060/R0050 | Without Total amount of eligible own funds to meet SCR
volatility calculated considering technical provisions without the
adjustment and | adjustments due to the transitional deduction to
without other technical provisions, the transitional adjustment to the
transitional relevant risk-free interest rate term structure and the
measures — volatility adjustment, but keeping the adjustments due to
Eligible own the matching adjustment.
fSuor;\(er:S meet If volatility adjustment is not applicable report the same

ency amount as in C0040.
Capital
Requirement

C0070/R0050 | Impact of Amount of the adjustment to the eligible own funds to
volatility meet SCR due to the application of the volatility
adjustment set adjustment. It shall reflect the impact of setting the
to zero — volatility adjustment to zero.

E:}%':’!{E (r)nV\éZt It shall be the difference betvyeeq the eligible own funds

Solvency to meet SCR_caIcuIated gqn5|de_r|ng the technlc_al

Capital prowsmns_V\_/lthout volatility adjustmgnF and without

Requifement other transitional measures and the gllglble own funds to
meet SCR calculated with the technical provisions
reported under C0040.

C0080/R0050 | Without Total amount of eligible own funds to meet SCR
matching calculated considering technical provisions without any
adjustmentand | LTG measure.
without all the If matching adjustment is not applicable report the same
otr_\e_r S— amount as in C0060.

Eligible own
funds to meet
Solvency
Capital
Requirement

C0090/R0050 | Impact of Amount of the adjustment to the eligible own funds to
matching meet SCR due to the application of the matching

adjustment set
to zero —
Eligible own
funds to meet
Solvency
Capital
Requirement

adjustment. It shall include the impact of setting the
volatility adjustment and the matching adjustment to
zero.

It shall be the difference between the eligible own funds
to meet SCR calculated considering the technical
provisions without matching adjustment and without all
the other transitional measures and the eligible own
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funds to meet SCR calculated with the technical
provisions reported under C0060.

transitional on
interest rate —
Eligible own
funds to meet
Solvency
Capital

C0100/R0050 | Impact of all Amount of the adjustment to the eligible own funds to
LTG measures | meet SCR due to the application of the LTG measures
and transitionals | and transitionals.

— Eligible own
funds to meet
Solvency
Capital
Requirement

C0010/R0060 | Amount with Total amount of eligible own funds to meet SCR-Tier 1
LTG measures | calculated considering technical provisions including the
and transitionals | adjustments due to the long-term guarantee measures
— Eligible own | and transitional measures.
funds to meet
Solvency
Capital
Requirement —

Tier 1

C0020/R0060 | Without Total amount of eligible own funds to meet SCR-Tier 1
transitional on calculated considering technical provisions without the
technical adjustment due to the transitional deduction to technical
provisions — provisions, but keeping the adjustments due to the
Eligible own volatility adjustment and the matching adjustment.
funds'to meet If transitional deduction to technical provisions is not
Solv_ency applicable report the same amount as in C0010.

Capital
Requirement —
Tier 1

C0030/R0060 | Impact of Amount of the adjustment to the eligible own funds to
transitional on meet SCR-Tier 1 due to the application of the
technical transitional deduction to technical provisions.
E:(i)villjllgg?/vF It shall be the difference between the eligible own funds
fun%s 10 meet to meet SCR.—Tler 1 calc.u.lated con3|d_er|ng the teghnlcal
Solvency provisions without trfan_smonal deduction to technical _
Capital provisions and_the eligible own funqls_ to meet SCR-Tier
Requirement — 1 caI(_:L_JIated with the technical provisions with LTG and

) transitional measures.
Tier 1
C0040/R0060 | Without Total amount of eligible own funds to meet SCR-Tier 1

calculated considering technical provisions without the
adjustment due to the transitional adjustment to the
relevant risk-free interest rate term structure, but
keeping the adjustments due to the volatility adjustment
and the matching adjustment.
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Requirement —
Tier 1

If transitional adjustment to the relevant risk-free
interest rate term structure is not applicable report the
same amount as in C0020.

C0050/R0060 | Impact of Amount of the adjustment to the eligible own funds to
transitional on meet SCR-Tier 1 due to the application of the
interest rate — | transitional adjustment to the relevant risk-free interest
Eligible own rate term structure.
gﬂgg;ﬁ meet It shall be the difference between the eligible own funds
Capital y to meet SCR_—Tier 1 calc_u_lated co_nsidering the technical
Requirement — provisions without transitional adjustment to the

) relevant risk-free interest rate term structure and the
Tier 1 eligible own funds to meet SCR-Tier 1 calculated with
the technical provisions reported under C0020.

C0060/R0060 | Without Total amount of eligible own funds to meet SCR-Tier 1
volatility calculated considering technical provisions without the
adjustmentand | adjustments due to the transitional deduction to
without other technical provisions, the transitional adjustment to the
transitional relevant risk-free interest rate term structure and the
measures — volatility adjustment, but keeping the adjustments due to
Eligible own the matching adjustment.
funds to meet If volatility adjustment is not applicable report the same
Solv_ency amount as in C0040.
Capital
Requirement —
Tier 1

C0070/R0060 | Impact of Amount of the adjustment to the eligible own funds to
volatility meet SCR-Tier 1 due to the application of the volatility
adjustment set adjustment. It shall reflect the impact of setting the
to zero — volatility adjustment to zero.
EJ:]%'Sb![E (r)nv‘égt It shall be the di.fference between tht_a eligible own fupds
Solvency to meet SCR_—Tler 1 calc_u_lated _conS|der|ng the_technlcal
Capital prowsmns_V\_/lthout volatility adjustmgny and without
Requirement other tran5|t|(_)nal measures and_ the ellglble_own funds to
Tier 1 meet S_CR—Tler 1 calculated with the technical

provisions reported under C0040.

C0080/R0060 | Without Total amount of eligible own funds to meet SCR-Tier 1

matching calculated considering technical provisions without any

adjustment and
without all the
others —
Eligible own
funds to meet
Solvency
Capital

LTG measure.

If matching adjustment is not applicable report the same
amount as in C0060.
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Requirement —
Tier 1

C0090/R0060 | Impact of Amount of the adjustment to the eligible own funds to
matching meet SCR—Tier 1 due to the application of the matching
adjustment set adjustment. It shall include the impact of setting the
to zero — volatility adjustment and the matching adjustment to
Eligible own zero.
gﬂgg;ﬁ meet It shall be the difference between the eligible own funds
Capital y to meet SCR_—Tier 1 calcu_lated gonsidering the_technical
Requirement — provisions W|t_h(_3ut matching adjustment z_;m_d without all
Tier 1 the other transitional measures and the gllglble own

funds to meet SCR-Tier 1 calculated with the technical
provisions reported under C0060.

C0100/R0060 | Impact of all Amount of the adjustment to the eligible own funds to
LTG measures | meet SCR-Tier 1 due to the application of the LTG
and transitionals | measures and transitionals.

— Eligible own
funds to meet
Solvency
Capital
Requirement —
Tier 1

C0010/R0070 | Amount with Total amount of eligible own funds to meet SCR-Tier 2
LTG measures | calculated considering technical provisions including the
and transitionals | adjustments due to the long-term guarantee measures
— Eligible own | and transitional measures.
funds to meet
Solvency
Capital
Requirement —

Tier 2

C0020/R0070 | Without Total amount of eligible own funds to meet SCR-Tier 2
transitional on calculated considering technical provisions without the
technical adjustment due to the transitional deduction to technical
provisions — provisions, but keeping the adjustments due to the
Eligible own volatility adjustment and the matching adjustment.
funds to meet If transitional deduction to technical provisions is not
Solv_ency applicable report the same amount as in C0010.

Capital
Requirement —
Tier 2

C0030/R0070 | Impact of Amount of the adjustment to the eligible own funds to
transitional on meet SCR—Tier 2 due to the application of the
technical transitional deduction to technical provisions.

provisions —
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Eligible own
funds to meet
Solvency
Capital
Requirement —
Tier 2

It shall be the difference between the eligible own funds
to meet SCR-Tier 2 calculated considering the technical
provisions without transitional deduction to technical
provisions and the eligible own funds to meet SCR—Tier
2 calculated with the technical provisions with LTG and
transitional measures.

C0040/R0070 | Without Total amount of eligible own funds to meet SCR-Tier 2
transitional on calculated considering technical provisions without the
interest rate — | adjustment due to the transitional adjustment to the
Eligible own relevant risk-free interest rate term structure, but
funds to meet keeping the adjustments due to the volatility adjustment
Solvency and the matching adjustment.
gzp:}?rlemen (— _If transitional adjustment to the releva_mt risk-free
Tieqr ) interest rate term structure is not applicable report the

same amount as in C0020.

C0050/R0070 | Impact of Amount of the adjustment to the eligible own funds to
transitional on meet SCR-Tier 2 due to the application of the
interest rate — | transitional adjustment to the relevant risk-free interest
Eligible own rate term structure.
fsuor;\(ertg meet It shall be the difference between the eligible own funds
Capital y to meet SCR_—Tier 2 calc_u_lated co_nsidering the technical
Reguirement | provisions without transitional adjustment to the

) relevant risk-free interest rate term structure and the
Tierg eligible own funds to meet SCR-Tier 2 calculated with
the technical provisions reported under C0020.

C0060/R0O070 | Without Total amount of eligible own funds to meet SCR-Tier 2
volatility calculated considering technical provisions without the
adjustmentand | adjustments due to the transitional deduction to
without other technical provisions, the transitional adjustment to the
transitional relevant risk-free interest rate term structure and the
measures — volatility adjustment, but keeping the adjustments due to
Eligible own the matching adjustment.
funds to meet If volatility adjustment is not applicable report the same
Solv_ency amount as in C0040.

Capital
Requirement —
Tier 2

C0070/R0O070 | Impact of Amount of the adjustment to the eligible own funds to

volatility meet SCR—Tier 2 due to the application of the volatility

adjustment set
to zero —
Eligible own
funds to meet
Solvency
Capital

adjustment. It shall reflect the impact of setting the
volatility adjustment to zero.

It shall be the difference between the eligible own funds
to meet SCR-Tier 2 calculated considering the technical
provisions without volatility adjustment and without

other transitional measures and the eligible own funds to
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Requirement —
Tier 2

meet SCR—Tier 2 calculated with the technical
provisions reported under C0040.

C0080/R0070 | Without Total amount of eligible own funds to meet SCR-Tier 2
matching calculated considering technical provisions without any
adjustmentand | LTG measure.

\3{';2?8“ all the If matching adjustment is not applicable report the same
L amount as in C0060.

Eligible own

funds to meet

Solvency

Capital

Requirement —

Tier 2

C0090/R0070 | Impact of Amount of the adjustment to the eligible own funds to
matching meet SCR-Tier 2 due to the application of the matching
adjustment set adjustment. It shall include the impact of setting the
to zero — volatility adjustment and the matching adjustment to
Eligible own zero.
fur:ds to meet It shall be the difference between the eligible own funds
(S:z Vifglcy to meet SCR-Tier 2 calculated considering the technical
Reguirement | provisions With(_)ut matching adjustment z_;m_d without all
Tier 2 the other transitional measures and the gllglble own

funds to meet SCR-Tier 2 calculated with the technical
provisions reported under C0060.

C0100/R0070 | Impact of all Amount of the adjustment to the eligible own funds to
LTG measures | meet SCR-Tier 2 due to the application of the LTG
and transitionals | measures and transitionals.

— Eligible own
funds to meet
Solvency
Capital
Requirement —
Tier 2

C0010/R0080 | Amount with Total amount of eligible own funds to meet SCR-Tier 3
LTG measures | calculated considering technical provisions including the
and transitionals | adjustments due to the long-term guarantee measures
— Eligible own | and transitional measures.
funds to meet
Solvency
Capital
Requirement —

Tier 3

C0020/R0080 | Without Total amount of eligible own funds to meet SCR-Tier 3
transitional on calculated considering technical provisions without the
technical adjustment due to the transitional deduction to technical
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provisions —
Eligible own
funds to meet
Solvency
Capital
Requirement —
Tier 3

provisions, but keeping the adjustments due to the
volatility adjustment and the matching adjustment.

If transitional deduction to technical provisions is not
applicable report the same amount as in C0010.

adjustment and
without other
transitional
measures —
Eligible own
funds to meet
Solvency
Capital

C0030/R0080 | Impact of Amount of the adjustment to the eligible own funds to
transitional on meet SCR-Tier 3 due to the application of the
technical transitional deduction to technical provisions.
Erl(ijvils;gr(]:/vF It shall be the difference between the eligible own funds
fun%s 10 meet to meet SCR.—Tler 3 caIc_u'Iated conS|d_er|ng the teghnlcal
Solvency provisions without trfin_smonal deduction to technical _
Capital provisions and_the eligible own func_is_ to meet SCR-Tier
Requirement — 3 calg:l_JIated with the technical provisions with LTG and

) transitional measures.

Tier 3

C0040/R0080 | Without Total amount of eligible own funds to meet SCR-Tier 3
transitional on calculated considering technical provisions without the
interest rate — | adjustment due to the transitional adjustment to the
Eligible own relevant risk-free interest rate term structure, but
funds to meet keeping the adjustments due to the volatility adjustment
Solvency and the matching adjustment.
CR:ZSS?rIemen . If transitional adjustment to the relevant risk-free
Tier 3 interest rate term structure is not applicable report the

same amount as in C0020.

C0050/R0080 | Impact of Amount of the adjustment to the eligible own funds to
transitional on meet SCR—Tier 3 due to the application of the
interest rate — | transitional adjustment to the relevant risk-free interest
Eligible own rate term structure.
fur:ds to meet It shall be the difference between the eligible own funds
(S:zalifglcy to mge_t SCR.—Tier 3 caIc_u_Iated co_nsidering the technical
Requirement provisions Wlthou_t transitional adjustment to the

. relevant risk-free interest rate term structure and the
Tier 3 eligible own funds to meet SCR-Tier 3 calculated with
the technical provisions reported under C0020.

C0060/R0080 | Without Total amount of eligible own funds to meet SCR-Tier 3

volatility calculated considering technical provisions without the

adjustments due to the transitional deduction to
technical provisions, the transitional adjustment to the
relevant risk-free interest rate term structure and the
volatility adjustment, but keeping the adjustments due to
the matching adjustment.

If volatility adjustment is not applicable report the same
amount as in C0040.
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Requirement —
Tier 3

C0070/R0080 | Impact of Amount of the adjustment to the eligible own funds to
volatility meet SCR—Tier 3 due to the application of the volatility
adjustment set adjustment. It shall reflect the impact of setting the
to zero — volatility adjustment to zero.

EJ:%'E{E (r)nV\ézt It shall be the di_fference between the_: eligible own funds

Solvency to meet SCR.—Tler 3 caIc_u_Iated _conS|der|ng the'technlcal

Capital prOV|S|ons_V\_/|thout volatility adjustmgnj[ and without

Requirement — other tran5|t|9nal measures and_ the ellglble_own funds to

Tieqr 3 meet SCR-Tier 3 calculated with the technical
provisions reported under C0040.

C0080/R0080 | Without Total amount of eligible own funds to meet SCR-Tier 3
matching calculated considering technical provisions without any
adjustmentand | LTG measure.

\(’)\;'rfgfsm all the If matching adjustment is not applicable report the same
L amount as in C0060.

Eligible own

funds to meet

Solvency

Capital

Requirement —

Tier 3

C0090/R0080 | Impact of Amount of the adjustment to the eligible own funds to
matching meet SCR-Tier 3 due to the application of the matching
adjustment set adjustment. It shall include the impact of setting the
to zero — volatility adjustment and the matching adjustment to
Eligible own zero.
fur:ds 10 jieed It shall be the difference between the eligible own funds
(S:(; Vifglcy to meet SCR—Tier 3 calculated considering the technical
Repuirement | provisions With(_)ut matching adjustment .'_in_d without all
Tieqr 3 the other transitional measures and the eligible own

funds to meet SCR-Tier 3 calculated with the technical
provisions reported under C0060.

C0100/R0080 | Impact of all Amount of the adjustment to the eligible own funds to

LTG measures
and transitionals
— Eligible own
funds to meet
Solvency
Capital
Requirement —
Tier 3

meet SCR-Tier 3 due to the application of the LTG
measures and transitionals.
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C0010/R0090 | Amount with Total amount of SCR calculated considering technical
LTG measures | provisions including the adjustments due to the long-
and transitionals | term guarantee measures and transitional measures
— Solvency
Capital
Requirement

C0020/R0090 | Without Total amount of SCR calculated considering technical
transitional on provisions without the adjustment due to the transitional
technical deduction to technical provisions, but keeping the
provisions — adjustments due to the volatility adjustment and the
Solvency matching adjustment.

CR:ZE:}?rIement If tra}nsitional deduction to technical p_rovisions IS not
applicable report the same amount as in C0010.

C0030/R0090 | Impact of Amount of the adjustment to the SCR due to the
transitional on application of the transitional deduction to technical
technical provisions.
proIV|S|0ns o It shall be the difference between the SCR calculated
(S:z Vifglcy considgring the tec_hnical pr_oyisions without transitional
Reguirement deduction to_technlcal provisions gr}d the $CR

calculated with the technical provisions with LTG and
transitional measures.

C0040/R0090 | Without Total amount of SCR calculated considering technical
transitional on provisions without the adjustment due to the transitional
interest rate — | adjustment to the relevant risk-free interest rate term
Solvency structure, but keeping the adjustments due to the
Capital volatility adjustment and the matching adjustment.
Reqgyiremgnt If transitional adjustment to the relevant risk-free

interest rate term structure is not applicable report the
same amount as in C0020.

C0050/R0090 | Impact of Amount of the adjustment to the SCR due to the
transitional on application of the transitional adjustment to the relevant
interest rate — | risk-free interest rate term structure.

Solv_enlcy It shall be the difference between the SCR calculated

CR::S:}?rement considering the technical provisions without transitional
adjustment to the relevant risk-free interest rate term
structure and the SCR calculated with the technical
provisions reported under C0020.

C0060/R0090 | Without Total amount of SCR calculated considering Technical
volatility provisions without the adjustments due to the

adjustment and
without other
transitional
measures —

transitional deduction to technical provisions, the
transitional adjustment to the relevant risk-free interest
rate term structure and the volatility adjustment, but
keeping the adjustments due to the matching adjustment.
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Solvency If volatility adjustment is not applicable report the same
Capital amount as in C0040.
Requirement
C0070/R0090 | Impact of Amount of the adjustment to the SCR due to the
volatility application of the volatility adjustment. It shall reflect
adjustment set the impact of setting the volatility adjustment to zero.
to zero — It shall be the difference between the SCR calculated
Solv_enlcy considering the technical provisions without volatility
(ngp:}?remen ¢ adjustment and without other transitional measures and
g the SCR calculated with the technical provisions
reported under C0040.
C0080/R0090 | Without Total amount of SCR calculated considering Technical
matching provisions without any LTG measure.
3\%‘;‘?&?: ?hned If matching adjustment is not applicable report the same
amount as in C0060.
others —
Solvency
Capital
Requirement
C0090/R0090 | Impact of Amount of the adjustment to the SCR due to the
matching application of the matching adjustment. It shall include
adjustment set the impact of setting the volatility adjustment and the
to zero — matching adjustment to zero.
oVl It shall be the difference between the SCR calculated
Capital L. . .. . .
Requirement cop3|derlng the te_chnlcal provisions Wlth(_)qt matching
adjustment and without all the other transitional
measures and the SCR calculated with the technical
provisions reported under C0060.
C0100/R0090 | Impact of all Amount of the adjustment to the SCR due to the
LTG measures | application of the LTG measures and transitionals.
and transitionals
— Solvency
Capital
Requirement
C0010/R0100 | Amount with Total amount of eligible own funds to meet MCR
LTG measures | calculated considering technical provisions including the
and transitionals | adjustments due to the long-term guarantee measures
— Eligible own | and transitional measures.
funds to meet
Minimum
Capital
Requirement
C0020/R0100 | Without Total amount of eligible own funds to meet MCR

transitional on

calculated considering technical provisions without the
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technical adjustment due to the transitional deduction to technical
provisions — provisions, but keeping the adjustments due to the
Eligible own volatility adjustment and the matching adjustment.
T\ljl?r?ﬁrfﬁr;neﬂ If transitional deduction to technical provisions is not

. applicable report the same amount as in C0010.
Capital
Requirement

C0030/R0100 | Impact of Amount of the adjustment to the eligible own funds to
transitional on meet MCR due to the application of the transitional
technical deduction to technical provisions.

Erl(ijvils;gr(]:/vF It shall be the difference between the eligible own funds

fun%s 10 meet to mggt MCR calculated_qonmdermg t_he technlcal_

Minimum provisions without trfin_smonal deduction to technical

Capital provisions ar]d the ellglbl_e own fu_nqls to meet MCR

Requirement calcu_lgted with the technical provisions with LTG and
transitional measures.

C0040/R0100 | Without Total amount of eligible own funds to meet MCR
transitional on calculated considering technical provisions without the
interest rate — | adjustment due to the transitional adjustment to the
Eligible own relevant risk-free interest rate term structure, but
funds to meet keeping the adjustments due to the volatility adjustment
Minimum and the matching adjustment.
g:p:}?rlemen ; If transitional adjustment to the relevant risk-free

g interest rate term structure is not applicable report the
same amount as in C0020.

C0050/R0100 | Impact of Amount of the adjustment to the Eligible own funds to
transitional on meet MCR due to the application of the transitional
interest rate — | adjustment to the relevant risk-free interest rate term
Eligible own structure.

]lc\l/Jl?r?i?rfSnTeEt It shall be the difference between the eligible own funds

Capital to meet MCR calculated considering the technical

Reguiremen ¢ provisions without transitional adjustment to the
relevant risk-free interest rate term structure and the
eligible own funds to meet MCR calculated with the
technical provisions reported under C0020.

C0060/R0100 | Without Total amount of Eligible own funds to meet MCR
volatility calculated considering Technical provisions without the

adjustment and
without other
transitional
measures —
Eligible own
funds to meet
Minimum

adjustments due to the transitional deduction to
technical provisions, the transitional adjustment to the
relevant risk-free interest rate term structure and the
volatility adjustment, but keeping the adjustments due to
the matching adjustment.

If volatility adjustment is not applicable report the same
amount as in C0040.
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Capital
Requirement

C0070/R0100 | Impact of Amount of the adjustment to the Eligible own funds to
volatility meet MCR due to the application of the volatility
adjustment set adjustment. It shall reflect the impact of setting the
to zero — volatility adjustment to zero.

EJ:%'E{E (r)nV\ézt It shall be the difference betw_een _the eligible own funds
Minimum to mggt MCR calculated_c_on3|d_er|ng the technl'cal
Capital prOV|S|ons_V\_/|thout volatility adjustmgnj[ and without
Requirement other transitional measures and the eligible own funds to
g meet MCR calculated with the technical provisions
reported under C0040.

C0080/R0100 | Without Total amount of Eligible own funds to meet MCR
matching calculated considering Technical provisions without any
adjustmentand | LTG measure.

\(’)\;'rfgfsm all the If matching adjustment is not applicable report the same
L amount as in C0060.

Eligible own

funds to meet

Minimum

Capital

Requirement

C0090/R0100 | Impact of Amount of the adjustment to the Eligible own funds to
matching meet MCR due to the application of the matching
adjustment set adjustment. It shall include the impact of setting the
to zero — volatility adjustment and the matching adjustment to
Eligible own zero.

T\lljl?r?is;rfan:]ea It shall be the difference between the eligible own funds
Capital to meet MCR calculated considering the technical
Repuirement provisions without matching adjustment and without all
g the other transitional measures and the eligible own
funds to meet MCR calculated with the technical
provisions reported under C0060.

C0100/R0100 | Impact of all Amount of the adjustment to the Eligible own funds to
LTG measures | meet MCR due to the application of the LTG measures
and transitionals | and transitionals.

— Eligible own
funds to meet
Minimum
Capital
Requirement
C0010/R0110 | Amount with Total amount of MCR calculated considering technical

LTG measures
and transitionals
— Minimum

provisions including the adjustments due to the long-
term guarantee measures and transitional measures.
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Capital

Requirement

C0020/R0110 | Without Total amount of MCR calculated considering technical
transitional on provisions without the adjustment due to the transitional
technical deduction to technical provisions, but keeping the
provisions — adjustments due to the volatility adjustment and the
Minimum matching adjustment.

CR:aplt_aI t If transitional deduction to technical provisions is not

equiremen applicable report the same amount as in C0010.

C0030/R0110 | Impact of Amount of the adjustment to the MCR due to the
transitional on application of the transitional deduction to technical
technical provisions.

E/Ir(_)v_lsmns o It shall be the difference between the MCR calculated

C |n_|tm|um considering the technical provisions without transitional

Rapl a ¢ deduction to technical provisions and the MCR

equiremen calculated with the technical provisions with LTG and
transitional measures.

C0040/R0110 | Without Total amount of MCR calculated considering technical
transitional on provisions without the adjustment due to the transitional
interest rate — | adjustment to the relevant risk-free interest rate term
Minimum structure, but keeping the adjustments due to the
Capital volatility adjustment and the matching adjustment.

Red S If transitional adjustment to the relevant risk-free
interest rate term structure is not applicable report the
same amount as in C0020.

C0050/R0110 | Impact of Amount of the adjustment to the MCR due to the
transitional on application of the transitional adjustment to the relevant
interest rate — | risk-free interest rate term structure.

IC\:/IIn_Itmlum It shall be the difference between the MCR calculated

Rapl a ¢ considering the technical provisions without transitional

equiremen adjustment to the relevant risk-free interest rate term
structure and MCR calculated with the technical
provisions reported under C0020.

C0060/R0110 | Without Total amount of MCR calculated considering technical
volatility provisions without the adjustments due to the

adjustment and
without other
transitional
measures —
Minimum
Capital
Requirement

transitional deduction to technical provisions, the
transitional adjustment to the relevant risk-free interest
rate term structure and the volatility adjustment, but
keeping the adjustments due to the matching adjustment.

If volatility adjustment is not applicable report the same
amount as in C0040.
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C0070/R0110 | Impact of Amount of the adjustment to the MCR due to the
volatility application of the volatility adjustment. It shall reflect
adjustment set the impact of setting the volatility adjustment to zero.
to zeéro — It shall be the difference between the MCR calculated
Mln_lmlum considering the technical provisions without volatility
CR:ZS:}?remen t adjustment and without other transitional measures and

the MCR calculated with the technical provisions
reported under C0040.

C0080/R0110 | Without Total amount of MCR calculated considering technical
matching provisions without any LTG measure.

3\%%?&?2?; ;ned If matching adjustment is not applicable report the same
others — MCR amount as in C0060.

C0090/R0110 | Impact of Amount of the adjustment to the MCR due to the
matching application of the matching adjustment. It shall include
adjustment set the impact of setting the volatility adjustment and the
to zero — matching adjustment to zero.

Minimum It sh .
ital s gll bg the dlfferer]ce betwe_e_n the I\_/ICR calculat_ed
g:p:}?rement considering the technical provisions without matching
g adjustment and without all the other transitional
measures and the MCR calculated with the technical
provisions reported under C0060.

C0100/R0110 | Impact of all Amount of the adjustment to the MCR due to the
LTG measures | application of the LTG measures and transitionals.
and transitionals
— Minimum
Capital
Requirement

C0010- With LTG Solvency Capital Requirement ratio calculated

C0100/R0120 | measures and considering technical provisions as reported in R0010 of
transitionals — | each column
(Szzlv_fnlcy Total amount of eligible own funds to meet SCR (R0050)

pita divided by the total amount of SCR (R0090) of each
Requirement
. column.
Ratio
C0010- Amount with Minimum Capital Requirement ratio calculated
C0100/R0130 | LTG measures | considering technical provisions as reported in R0O010 of

and transitionals
— Minimum
Capital
Requirement
Ratio

each column.

Total amount of eligible own funds to meet MCR
(RO100) divided by the total amount of MCR (R0110) of
each column.




