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Company Country
Vienna Insurance Group AG Austria
Apeas SASNV Belzium
KBL Group NV Belgium
PFA Holding ASS Denmark
Danica Pension Denmark
Sampo plc Finland
ANA France
CHNP Assurances France
Crédit Agricole Assurances France
BNP Paribas Cardif France
Sogecap France
Cowvéa France
Groupe des Assurances du Crédit Mutuel France
Groupama 5.A. France
MNatixis Assurances France
Allianz SE Garmany
Munich Re Germany
HDI V.a.G. Germany
R+V Versicherung Germany
HUK-COBURG Versicherungsgruppe Germany
Assicurazioni Generali 5.p.A. ltaly
Intesa Sanpaolo Vita S5pA ltaly
Poste Vita S5pA ltaly
Unipol Gruppo Finanziario 5.p.A. ltaly

Aegon NV, Metherlands

NN Group N.V. Metherlands
Achmea BV Metherlands
Storebrand ASA Moneay
Gjensidige Forsikring ASA Moneay
VidaCaixa, 5.A.U de Seguros y Reaseguros Spain

MAPFRE 5.A. Spain

MNordea Life Group Sweden
Skandia Sweden

Aviva plc United Kingdom

Legal & General Group Plc

United KinEdcnrn

Prudential plc

United Kingdom

Standard Life Aberdeen plc

United Kingdom

Scottish Widows/LBGI

United Kingdom

The Royal London Mutual Insurance Society Limited

United Kingdom

Phoenix Group Holdings

United KinEdnm

ReAssure Limited

United Kingdom

R5A Insurance Group plc

United Kingdom
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Description Baseline (0) YCup (YCU) YCdown (YCD) NatCat (NC)
General information Participant
Model and Simplification applied in the calculation Gen
under stressed scenarios -
Indicators Indicators
(Bsarloaur:;e sheet reporting template as per QRT data for 085S YCUBS VCD.BS NC.BS
Impact of long term guarantees measures and
traisitionalsgas pergClRT data for Groups LLTD ARLLTE T TG BELTS
Own funds as per QRT data for Groups 0.0F YCU.OF YCD.OF NC.OF
gﬂ::':;‘:zr‘)é:t";"w Capital Requirement as per 0.SCR.SF YCU.SCR.SF YCD.SCR.SF NC.SCR.SE
Solvency Capital Requirement - for groups using the
standard formula and partial internal model as per 0.5CR.PIM YCU.SCR.PIM YCD.SCR.PIM NC.SCR.PIM
QRT data for Groups
Solvency Capital Requirement - for groups on Full
Internalvl'v"lozels asqper A fogr Grgups 0.5CRFIM YCU.SCR.FIM YCD.SCR.FIM NC.SCR.FIM
Asset characteristics 0.Assets YCU.Assets YCD.Assets
Liabilities description O.liabilities.Char YCU.Liabilities.Char YCD.Liabilities.Char
Duration of technical provisions 0.0TP YCU.DTP YCD.DTP
Reporting of surrender values YCU.RSV
NatCat Details NC.Details
Miscellaneous, qualitative questionnaire Misc.Q
Cyber risk questionnaire CRQ
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Assets over Liabillties Total Assets
(Aot) Total Liabilities

nssets over Liabilties
without impact of LTG .
and transitional _Totul Azsats
Salance |measures an the Total Liakilities
shest [liabilities (AcLWD)
pasition [Relative change in
Excess of assets over

(Wo)

EolL after stress 1

Liakilities (EolL} Eol baseline

Relative change in

Excess of assels over Eal. L[_,f'rE':l'_\:tTE'_*.'.\: |:'|.'|,.?.'_',|:
Liabilities without LTG -1

and transitional Eol baseline

measures (EalWio}
MEISNWE CNAnge m £
myestment in Equities Zafter srast 4
(E)
.

Ehuﬁ [ 15,1

Relzlve change i
rivestment in GHu‘r:ur.-.".Tus.-.'
Government bonds -1
(GB) GBpaseline
melative change in CBarter siress
rvastment in _‘r—CE -1
Asset Corparabe bonds (CB) baseline
allocation lgajative change in Pafrer stress
property (other than P ) -1
0 v IJSE] :_F‘,l boseline
_—
assets hel for index ILUL _—
and unt linked u_,":er.-.'.rl.m_l
contracts (ILUL) ILULpagerine
Relative change in LMgyter stress
Loans amnd Mortgages LM _1
(LM} Basel ing

Relative change in total}
rechnical provisions -
TEY TP baseline

i

TP after stress

Relative change in TPNL after stress 1
techmical provisions -

rechnical lren-lite (TP HL) TPNL baseline

provisionsip . iative change in TPL after stress
':.-i::h;'rcalpr:-wsuiu"s e TPL baseline -
Qelﬁti:-.-elcﬂange. n TPUL after stress 1
-:lenl-it [ ::e-:ll:lr[?rhl;-Elll?_js TPUL baseting
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Impact of the LTG measures and transitionals (Step-by-step approach)
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