NN Insurance Belgium

Overview QRT's SFCR

Appendix to the SFCR

This table gives an overview of the Quantitative Reporting Templates (‘QRTs’) required to be reported to the local regulator NBB and to be publicly disclosed:

Reference number

Title

Description

SE.02.01.16 Balance sheet Balance sheet information using Solvency Il valuation methodology
Premiums, claims and expenses by line of business
Information on premiums, claims and expenses using the valuation and recognition
S.05.01.02.01 Non-Life principles used in NNIB’s annual report (BE GAAP)
$.05.01.01.02 Life and Health SLT
Premiums, claims and expenses - Home country
Information on premiums, claims and expenses using the valuation and recognition
S.05.02.01.01 Non-Life principles used in NNIB’s annual report (BE GAAP)
S$.05.02.01.04 Life and Health SLT
. . Information on premiums, claims and expenses using the valuation and recognition
Premiums, claims and expenses L . R
principles used in NNIB’s annual report (BE GAAP)
Total TOP5 + Home Country
S.05.02.01.03 Non-Life
S.05.02.01.06 Life and Health SLT
. . . specifying information on life and health SLT technical provisions by line of business as
$12.01.02 Life and Health SLT Technical Provisions . . .
defined in Annex | to Delegated Regulation (EU) 2015/35.
$17.01.02 Non-Life Technical Provisions specifying information on non-life technical provisions by lines of business as defined
. (=Personal Accident) in Annex | to Delegated Regulation (EU) 2015/35.
Non-Life | lai Specifying information on non-life insurance claims in the format of development
S.19.01.21 on-Life Insurance claims triangles, for the total of each non-life line of business as defined in Annex | to
. ) Delegated Regulation (EU) 2015/35 and additionally by currency.
(= Personal Accident + Income Protection +
S$.22.01.01 Impact of long term guarantees and transitional measures Information on the impact of the long term guarantee and transitional measures
S.23.01.01.01 Own funds Information on own funds, including basic own funds, SCR and MCR
S.23.01.01.02 Reconciliation reserve
where the undertaking uses the standard formula for the calculation of the Solvency
$.25.01.01.01 Basic Solvency Capital Requirement Capital Requirement, template 5.25.01.01 of Annex |, specifying the Solvency Capital
Requirement
$.25.01.01.02 Calculation of Solvency Capital Requirement
Li f | tf -life i & rei . . . . .
$28.02.01.01 Ikr:lt.eart.ormu a companent for non-ie instifance & reinsurance where insurance and reinsurance undertakings are engaged in only life or only non-
obligations life insurance or reinsurance activity, template S.28.01.01 of Annex |, specifying the
. . Minimum Capital Requirement
$28.02.01.02 Background information
$28.02.01.03 Linear formula component for life insurance & reinsurance obligations
$28.02.01.04 Total capital at risk for all life insurance obligations
$28.02.01.05 Overall MCR calculation
S.28.02.01.06 Notional non-life and life MCR calculation

All amounts are recorded in EUR 1,000.
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$.05.01.02.01

339.998 1.167.757 131.915 484 128.488 -40.435 75.364

961529
9.300.142




$.05.02.01.01

S.05.02.01.01 Home Country - non-life obligations

Premiums written
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Premiums earned
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Claims incurred
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Changes in other technical provisions
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Expenses incurred

Other expenses

Total expenses

R0110
R0120
R0130
R0140
R0200

R0210
R0220
R0230
R0240
R0300

R0310
R0320
R0330
R0340
R0400

R0410
R0420
R0430
R0440
R0500
R0550
R1200
R1300

Home country
C0080

13.182.797
0

0

59.573
13.123.224

13.666.733
0

0

59.573
13.607.160

1.804.226
0

0

578
1.803.648

-120.730
0

0

1.142
-121.872
8.428.614




$.05.02.01.03

S.05.02.01.03 Total Top 5 and home country - non-life obligations

Premiums written
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Premiums earned
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Claims incurred
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Changes in other technical provisions
Gross - Direct Business
Gross - Proportional reinsurance accepted
Gross - Non-proportional reinsurance accepted
Reinsurers' share
Net

Expenses incurred

Other expenses

Total expenses

R0110
R0120
R0130
R0140
R0200

R0210
R0220
R0230
R0240
R0300

R0310
R0320
R0330
R0340
R0400

R0410
R0420
R0430
R0440
R0500
R0550
R1200
R1300

Total Top 5 and home
country
C0140

13.182.797
0

0

59.573
13.123.224

13.666.733
0

0

59.573
13.607.160

1.804.226
0

0

578
1.803.648

-120.730
0

0

1.142
-121.872
8.428.614
961.529
9.390.142




132.805.789

244.947.305

$.05.01.01.02

308.115.528

292.414.986

11.845.897

431.630

13.116.275

10.023.661

1.190.100

0

132.374.159

132.833.913

231.831.031

244.947.305

298.091.867

308.115.528

291.224.885

292.414.986

11.845.897

11.845.897

440.023

13.116.275

10.023.661

1.190.100

0

132.393.890

151.693.505

231.831.031

701.881.886

298.091.867

229.560.135)

291.224.885

237.812.452

11.845.897

13.870.697

298.679

56.286.195

0

0

0

151.394.826

-242.410

645.595.691

-295.075.012

229.560.135)

98.009.752

237.812.452

-2.181.707

13.870.697

-7.755.176

141.593

-2.283.587

47.391.535

0

0

-384.003

-292.791.424

50.618.217.

-2.181.707

-7.755.176

11.259.589

3.390.300

85.223.571

16.589.147

34.801.438

6.416.066

83.161.334

15.249.390

3.697.175

3.059.137

0

0

0
3.390.300

1.159.847

16.589.147

5.675.271

0
6.416.066

2.194.984

0
15.249.390

3.059.137

0

0

0

5.216.930
0

1.159.847

5.675.271

2.015.619

2.194.984

779.567

5.216.930

1.880.232

554.817

0

0

0

0

2.844.586

2.015.619

37.246.123

779.567

18.351.970

1.880.232

44.037.651

554.817

103.644

-5.446.301

0

2.740.942

42.692.424

0
18.351.970

7.058.851

44.037.651

16.777.131

3.729.953
0

18.251.110
0

0

0

3.729.953

18.251.110

7.058.851

16.777.131

32.174.103
250.317.211

|| 222.898.880 75.541.149 2434863 | [ | 300.874.891




S.05.02.01.04

990.129.505

24.761.666

965.367.840

990.157.629

24.770.059

965.387.570

1.334.818.674

56.584.874

1.278.233.800

-207.244.552

45.249.541

-252.494.093

218.143.108




S.05.02.01.06

S.05.02.01.06 Total Top 5 and home country - life obligations

Premiums written
Gross
Reinsurers' share
Net

Premiums earned
Gross
Reinsurers' share
Net

Claims incurred
Gross
Reinsurers' share
Net

Changes in other technical provisions
Gross
Reinsurers' share
Net

Expenses incurred

Other expenses

Total expenses

R1410
R1420
R1500

R1510
R1520
R1600

R1610
R1620
R1700

R1710
R1720
R1800
R1900
R2500
R2600

Total Top 5 and home
country
C0280

990.129.505
24.761.666
965.367.840

990.157.629
24.770.059
965.387.570

1.334.818.674
56.584.874
1.278.233.800

-207.244.552
45.249.541
-252.494.093
218.143.108
32.174.103
250.317.211




13.155.279.186.
44.694.391

13.110.584.795.
152.767.430

-509.463.235

12.798.583.381

24.791.529

(I )
2.506.118.635

1.646.844.674. 834.482.432

778.598.313

$.12.01.02.01

-260.999.800

-27.150.379

73.416.856

-233.849.421

15.410.986.067
231.426.933

0 )
o -509.463.235.
0

[
I 125.781.585 15.206.366.621

20.879.731




5.17.01.02.01

192.274

169.463.

2.855.397

2281
192.27.

2281

2.865.397

192.274

169.463

2.855.397

22811

671.196




$.22.01.01.01

15.372.482.050 15.881.945.285 509.463.235 15.881.945.285 0 15.973.252.554 91.307.269 15.973.252.554 0 600.770.504
1.392.069.294 1.009.971.868, -382.097.426 1.009.971.868, 0 941.491.416 -68.480.452 941.491.416| 0 -450.577.878
1.230.754.052 848.656.626 -382.097.426 848.656.626 0 780.405.708 -68.250.917 780.405.708| 0 -450.348.344

0 0 0 0 0 0 0 0 0 0
1.392.069.294 969.786.609| -422.282.685 969.786.609| 0 879.343.765 -90.442.844 879.343.765 0 -512.725.529| |
1.289.391.922 779.928.686 -509.463.236 779.928.686 0 688.927.463 -91.001.223 688.927.463 0 -600.464.459

87.766.896 87.766.896 0 87.766.896 0 87.766.896 0 87.766.896 0 0
14.910.476 102.091.026] 87.180.550 102.091.026] 0 102.649.405 558.379 102.649.405| 0 87.738.929
679.338.077 680.606.843 1.268.766 680.606.843 0 684.329.370 3.722.526 684.329.370 0 4.991.293 |
1.350.532.349 841.183.302 -509.349.047 841.183.302 0 773.037.878 -68.145.424 773.037.878 0 -577.494.471
305.702.135 306.273.079 570.944 306.273.079 0 307.948.216 1.675.137 307.948.216 0 2.246.081




S.23.01.01.01

S.23.01.01.01 Own funds

Basic own funds before deduction for participations in other financial sector as foreseen
in article 68 of Delegated Regulation 2015/35

Ordinary share capital (gross of own shares)

Share premium account related to ordinary share capital
Initial funds, members' contributions or the equivalent basic own - fund item for mutual and

mutual-type undertakings
Subordinated mutual member accounts
Surplus funds

Preference shares

Share premium account related to preference shares

Reconciliation reserve
Subordinated liabilities

An amount equal to the value of net deferred tax assets
Other own fund items approved by the supervisory authority as basic own funds not

specified above

Own funds from the financial statements that should not be represented by the
reconciliation reserve and do not meet the criteria to be classified as Solvency Il own

funds

Own funds from the financial statements that should not be represented by the reconciliation
reserve and do not meet the criteria to be classified as Solvency Il own funds

Deductions

Deductions for participations in financial and credit institutions

Total basic own funds after deductions
Ancillary own funds

Unpaid and uncalled ordinary share capital callable on demand

Unpaid and uncalled initial funds, members' contributions or the equivalent basic own fund
item for mutual and mutual - type undertakings, callable on demand

Unpaid and uncalled preference shares callable on demand

A legally binding commitment to subscribe and pay for subordinated liabilities on demand
Letters of credit and guarantees under Article 96(2) of the Directive 2009/138/EC

Letters of credit and guarantees other than under Article 96(2) of the Directive 2009/138/EC

Supplementary members calls under first subparagraph of Article 96(3) of the Directive

2009/138/EC

Supplementary members calls - other than under first subparagraph of Article 96(3) of the

Directive 2009/138/EC
Other ancillary own funds

Total ancillary own funds

Available and eligible own funds
Total available own funds to meet the SCR
Total available own funds to meet the MCR
Total eligible own funds to meet the SCR
Total eligible own funds to meet the MCR

SCR

MCR

Ratio of Eligible own funds to SCR

Ratio of Eligible own funds to MCR

R0010
R0030

R0040

R0050
R0070
R0090
R0110
R0130
R0140
R0160

R0180

R0220

R0230
R0290

R0300

R0310

R0320
R0330
R0340

R0350

R0360

R0370

R0390
R0400

R0500
R0510
R0540
R0550
R0580
R0600
R0620
R0640

Total W1l Tier 1 - restricted
unrestricted

C0010 C0020 C0030

396.640.009 396.640.009
0 0

0 0

0 0
65.775.402 65.775.402
0 0
0 0
744.967.276 744.967.276
169.776.131 82.009.235
14.910.476

0 0 0

0 0 0
1.392.069.294| 1.207.382.687 82.009.235

o |ojlojo| o o

0
0

1.392.069.294| 1.207.382.687 82.009.235
1.377.158.818| 1.207.382.687 82.009.235
1.392.069.294| 1.207.382.687 82.009.235
1.350.532.349| 1.207.382.687 82.009.235
679.338.077
305.702.135
205%
442%

Tier 2
C0040
0
0
0
0
0
0
87.766.896
0
0
87.766.896
0
0
0
0
0
0
0
0
0
0
87.766.896
87.766.896
87.766.896
61.140.427

Tier 3
C0050

0
0

0
14.910.476

0

0
14.910.476

0

0
0

14.910.476

14.910.476




S.23.01.01.02

S.23.01.01.02 Reconciliation reserve

Reconciliation reserve
Excess of assets over liabilities
Own shares (held directly and indirectly)
Foreseeable dividends, distributions and charges
Other basic own fund items
Adjustment for restricted own fund items in respect of matching adjustment portfolios and
ring fenced funds
Reconciliation reserve
Expected profits
Expected profits included in future premiums (EPIFP) - Life business
Expected profits included in future premiums (EPIFP) - Non-life business
Total Expected profits included in future premiums (EPIFP)

R0700
R0710
R0720
R0730

R0740

R0O760

R0O770

R0780
R0790

C0060

1.230.754.052
0

8.460.889
477.325.887

0
744.967.276
627.374.067

0
627.374.067




S.25.01.01.01

328.778.325

347.789.408

156.143.436

156.143.436

338.373.062

338.923.588

56.481.737

56.481.737

1.690.992

1.690.992

-263.674.356

617.793.195




S.25.01.01.02

S.25.01.01.02 Calculation of Solvency Capital Requirement

Adjustment due to RFF/MAP nSCR aggregation
Operational risk
Loss-absorbing capacity of technical provisions
Loss-absorbing capacity of deferred taxes
Capital requirement for business operated in accordance with Art. 4 of Directive
2003/41/EC
Solvency Capital Requirement excluding capital add-on
Capital add-on already set
Solvency capital requirement
Other information on SCR
Capital requirement for duration-based equity risk sub-module
Total amount of Notional Solvency Capital Requirements for remaining part
Total amount of Notional Solvency Capital Requirements for ring fenced funds

Total amount of Notional Solvency Capital Requirements for matching adjustment portfolios

Diversification effects due to RFF nSCR aggregation for article 304
Method used to calculate the adjustment due to RFF/MAP nSCR aggregation
Net future discretionary benefits

R0120
R0130
R0140
R0150

R0160

R0200
R0210
R0220

R0400
R0410
R0420

R0430

R0440
R0450
R0460

Article 112
Z0010
No
No
No
No

No

No
No
No

No
No
No

No

No
No
No

Value
C0100

61.544.881
-14.908.518
0

679.338.077

679.338.077

No adjustment
47.144.012




$.28.02.01.01

646.204 2.138.987




$.28.02.01.02

S.28.02.01.02 Background information

Medical expense insurance and proportional reinsurance

Income protection insurance and proportional reinsurance

Workers' compensation insurance and proportional reinsurance
Motor vehicle liability insurance and proportional reinsurance

Other motor insurance and proportional reinsurance

Marine, aviation and transport insurance and proportional reinsurance
Fire and other damage to property insurance and proportional reinsurance
General liability insurance and proportional reinsurance

Credit and suretyship insurance and proportional reinsurance

Legal expenses insurance and proportional reinsurance

Assistance and proportional reinsurance

Miscellaneous financial loss insurance and proportional reinsurance
Non-proportional health reinsurance

Non-proportional casualty reinsurance

Non-proportional marine, aviation and transport reinsurance
Non-proportional property reinsurance

Background information

Non-life activities

Net (of reinsurance/ SPV)
best estimate and TP
calculated as a whole

C0030
R0020 0
R0030 0
R0040 0
R0050 75.344
R0060 0
R0070 0
R0080 550
R0090 1.269.908
R0100 2.855.396
R0110 22.811
R0120 5.188
R0130 0
R0140 0
R0150 0
R0160 0
R0170 0

Net (of reinsurance)
written premiums in the
last 12 months

C0040

O 000000l ooojlo/oo

Life activities

Net (of reinsurance/SPV)
best estimate and TP
calculated as a whole

C0050
671.196
6.870.113
989.378

O o0l 000|000 o

Net (of reinsurance)
written premiums in the
last 12 months

C0060
325.127
12.780.136

O 0000000000 O




$.28.02.01.03

0 520.772.029




$.28.02.01.04

12.563.490.599
37.630.961

58.306.793.334




S.28.02.01.05

523.557.220

679.338.077

305.702.135

169.834.519

305.702.135

7.400.000

305.702.135




S.28.02.01.06

S.28.02.01.06 Notional non-life and life MCR calculation

Non-life activities Life activities
C0140 C0150
Notional linear MCR R0500 646.204 522.911.016
Notional SCR excluding add-on (annual or latest calculation) R0510 838.478 678.499.599
Notional MCR cap R0520 377.315 305.324.820
Notional MCR floor R0530 209.619 169.624.900
Notional Combined MCR R0540 377.315 305.324.820
Absolute floor of the notional MCR R0550 3.700.000 3.700.000

Notional MCR R0560 3.700.000 305.324.820




$.19.01.21

0
0
0
0
0
0

115.556

=== === ==

=== === ==

3.500

o

108.569

=== === === =]

998.879

493.564

1.588.276

1.211.683

=== === ==

0
0
0
0
0
0
0
0

o

354.824

0
0
0
0
0
0
0
0
0
0

602.401

423.951

2.029.272

2.126.626

3.196.152

1.712.760

574.391

443.261

1.681.786

353.677

1.728.100

1.608.954

527.717

246.313

Total

5.296

22.344 65.835
3.547 40.076
20.370 107.341
4.714 58.160
14.336 94.079
56.660 229.639
0 140.556

0 41.265

0 324.713
-2.113 1.283.708|
385.487 3.265.797
28.059 1.527.318]
239.538 2.767.665
683.285 1.894.968
444.554 444.554
1.906.076 12.290.971




