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SCR 20,306 — — — — 6,707 33.0% — —
Btk B & 361,448 4,480 1.2% — — 730]  0.2% 6,721 1.9%
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SCR 9,172 — — — — 904]  9.9% 57 0.6%
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Business unit Legal entity

UK Life Aviva Life & Pensions UK Limited
Aviva International Insurance Aviva International Insurance Limited

BEEFEE T A A X, 2016451 H 1 )5 PRA IC X » THGRE T,

Bl 4 BT 2 BATHEEIZ. PRA S 2 - E 7213V A7 70 7 7 A AR KIBIZET S
AT L VEBICHMET D Z L AR L TEY, 2019 4F 12 A 31 HISROEMHEEPBITHEZ Y
Ty FLTWD,
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Aviva International Insurance Limited (AII)
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Legalentity  Matching adjustment

(Undertaking) portfolios MA (bps) 0Obligations to which a matching adjustmentis applied  Assets used to back obligations
UKLAP UKA 109 All UKA insurance liabilities and FLL Government bonds (including inflation-linked government bonds)
FLLNPF 8 annuity business (as defined in the Corporate bonds (including inflation-linked corporate bonds and
approved applicationin 2018 to asset backed securities)
merge the previous Friends Life Private placements (including inflation-linked private placements)
MA portfolios) Fixed rate commercial mortgages and project finance/infrastructure

Interest rate swaps, currency swaps and inflation swaps
CDS (including named CDS and pair-trades)
Equity release fixed rate notes

Cash
Al Business reinsured 109 Business ceded from UKA into All
from UKLAP
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31 December

019

Volatility adjustment (bps)
GBP 15
EUR 7
PLN 8
CAD 33
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