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Note: The chart includes sovereign bonds, corporate bonds, structured notes and collateralised securities. The
chart does not contain bond investments made through index linked and unit linked products.
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Source: Bloomberg. Source: EIOPA and Bloomberg.

Note: EIOPA’s calculations. Indices were calculated Note: EIOPA’s calculations. Cumulative returns are

from end-of-year figures. Indices are shown for US estimated using a weighted average of stock market

(S&P 500), Japan (NIKKEI 225), China (SSE indices based on 2016 portfolio allocations per

Composite Index), Europe (Stoxx 600 Europe), Hong country. For exposures to EU/EEA countries,

Kong (Hang Seng Index) and Brazil (Ibovespa). Switzerland, US, Japan, China, Hong Kong and
Brazil, the reference stock market index was used.
For exposures to other countries and exposures with
missing counterparty, the US stock index was used.
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Note: The above chart includes equity participations and equity investments made through collective
investment undertakings for the companies which provided this information. The chart does not contain
equity investments made through index linked and unit linked products.
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Source: EIOPA QRTs

Note: The above chart includes equity participations and equity investments made through collective
investment undertakings for the companies which provided this information. The chart does not contain
equity investments made throuah index linked and unit linked products.

L, BIZIE. SCR OB ALy VHROERIC, AR LRt SCR HEFEORIR % FUf
DHIENEETHD, B E X, EX—XT, KABREDOURIIERDHAELZLETLYED
LRONBZLERLTVD, ZHUTHLNDLT | BRA~DOEEOWINL, #iedb X AET IV
72 EOMOELBIZRLR T B ATREEN B 5,

X# E 2016 4= SCR 3R L P& G PEICxT T DML R
25%

20%

15%

10%
5% I
0%

SCR: 100- SCR: 150- SCR: 200- SCR: 250-  SCR: above
150% 200% 250% 350% 350%

Equity as % of total investment assets

Source: EIOPA QRTs

Note: The above chart includes equity participations and equity investments made through collective
investment undertakings for the companies which provided this information. The chart does not contain
equity investments made through index linked and unit linked products.
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Source: ETIOPA QRT
Note: The chart above includes:
a) Uncollateralized loans are defined as loans made without any collateral
b) Collateralized lLoans are defined as loans made with collateral in the form of financial
securities
c) 'Other collateralized loans made’ are defined as loans made with collateral in any other
form
d) Loans on policies are defined as loans made with insurance policies as collateral
e) 'Other loans’ are defined as other mortgages and loans not classified under any of the
above categories
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