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Annex-ll Chapter 10
Instructions regarding reporting templates for individual undertaking
S.26.04 — Solvency Capital Requirement — Health underwriting risk
General Comments:

This section relates to annual submission of information for individual entities, ring fenced—
funds, matching adjustment portfolios and remaining part.

Template SR.26.04.01 has to be filled in for each ring—fenced fund (RFF), each matching
adjustment portfolio (MAP) and for the remaining part. However, where a"RFF/MAP includes
a MAP/RFF embedded, the fund should be treated as different funds\This template shall be
reported for all sub—funds of a material RFF/MAP as identified in thessecond table of S.01.03.

All values shall be reported net of reinsurance and other riskimitigating techniques.

Amounts before and after shock shall be filled in with,the _amount of assets and liabilities
sensitive to that shock. For the liabilities the assessment shall be done at the most granular
level available between contract and homogenéous, risk group. This means that if a
contract/HRG is sensitive to a shock the amount/ofiliabilities associated to that contract/HRG
shall be reported as amount sensitive to that sheck.

ITEM INSTRUCTIONS

Z0010 Article 112 Identifies whether the reported figures have
been requested under Article 112(7) [Rule 3.4
of Solvency Capital Requirement — Internal
Models Part of the PRA Rulebook], to provide
an estimate of the SCR using standard formula.
One of the options in the following closed list
shall be used:

1 — Article 112(7) reporting

2 — Regular reporting

Z0020 Ring-fenced fund, Identifies whether the reported figures are with
matching adjustment | regard to a RFF, matching adjustment portfolio
portfolio or or to the remaining part. One of the options in
remaining part the following closed list shall be used:

1 - RFF/MAP
2 — Remaining part

Z0030 Fund/Portfolio When item Z0020 = 1, identification number for

number a ring fenced fund or matching adjustment

portfolio. This number is attributed by the
undertaking and must be consistent over time
and with the fund/portfolio number reported in
other templates.

R0010/C0010 | Simplifications used |ldentify whether an undertakings used

— health mortality simplifications for the calculation of health
risk mortality risk. The following options shall be
used:




is document has beB@an ko@‘fﬂEpng{l@ﬁk/prudential-reguIation/pubIication/2022/n0vember/review-solvency-ii-repor‘(ing-phe

1 — Simplifications used
2 — Simplifications not used

H-R0O010/C0010=1;-only-CO060-and-GOB8O
hall be filled.inf

R0020/C0010

Simplifications used
— health longevity
risk

Identify whether an undertaking used
simplifications for the calculation of health
longevity risk. The following options shall be
used:

1 — Simplifications used

2 — Simplifications not used

#-R0020/C0010=1,-only- CO060 and-COOS0
hall be filled.in_for RO20C

R0030/C0010

Simplifications used:

health disability—
morbidity risk —
Medical expense

Identify whether an undertaking used
simplifications for the ‘ealculation of health
disability morbidity risk.—Medical expense. The
following optionsyshall be used:
1 - Simplifications used

2 — Simplifications hot used

1 RO0O30/C"L1 D =1, only CO060/R0O310 and
RO320 chall be fillod i

R0040/C0010

Simplifications used:

health disability—
morbidity risk —
Income protection

Identify whether an undertaking used
simplifications for the calculation of health
disability morbidity risk — Income protection.
The following options shall be used:

1 — Simplifications used

2 — Simplifications not used

H-R00406/C0010=1-only-C0O060-and-COB80O
hall be filled inf

R0050/C0010

Simplifications used:

Sk lapse risk

Identify whether an undertaking used
simplifications for the calculation of lapse risk.
The following options shall be used:

1 - Simplification for the Article 102

2 — Simplification for the Article 102a

9 — Simplifications not used

Options 1 and 2 may be used simultaneously.

If ROO50/C0O010 = 1, only CO060 and C0030

R0051/C0010

Simplifications —
NSLT lapse risk

Identify whether an undertaking used
simplifications for the calculation of lapse risk.
The following options shall be used:

1 - Simplification for the Article 96a
9 — Simplifications not used
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R0O060/C0010 | Simplifications used: | Identify whether an undertaking used

health expense risk |simplifications for the calculation of health
expense risk. The following options shall be
used:
1 - Simplifications used
2 — Simplifications not used
H-R0O0606/C0010=1only- COO60-and-COO80

SLT health underwriting risk
—Assets—Health shock:
mortaliby—isk

Recoverables-fromreinsurance-and-SPVs-shall
and-SP A coverables:

RO100/C0040 | Absolute-values-after | This-is-the-absolute-value-of the-assets

Fates)
Recoverablesfromreinsurance-and-SPVs-shall
(akter tl_ne RS> . BIGnISIG’IIS) sensitiveto I|_e- a.m' mortakity ."SIE
absellbu_lg Gapacity _ellalge a_ltel the S'I'eek(' e-permanentincrease
\ in-orality-rates)
plensll_ens). | Health I : hall | o
and-SPV-recoverables:

R0100/C0060 | Absolute value after |This is the net capital charge for health mortality
shock — Net risk, after adjustment for the loss absorbing
solvency capital capacity of technical provisions.
requirement — Health
mortality risk If RO010/C0010=1, this item represents net

capital charge for health mortality risk
calculated using simplifications.
(blelelle' the-lass . BIIGnISIG’Ilsﬁ) SEII SH "Ie leel IE'ealtI' IIIGIE&}IE& Hsk .
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—
pleulsll_ens_) Healtn I bles.

R0100/C0080 |Absolute value after | This is the gross capital charge (before the loss
shock — Gross absorbing capacity of technical provisions) for
solvency capital health mortality risk.
requirement — Health
mortality risk If RO010/C0010=1, this item represents gross

capital charge for health mortality risk
calculated using simplifications.
I bt I o health | iyrisk bef

—Assets—Health shoek:

.
oRgevity sk bles § . | hall
be incl o I

RO200/C0030 il i his beol I il —

and-SPVH ceue ables:

RO200/C0040 Absolutevaldes-after FhisHsth~ahc olute-value-ofthe-assets

| o el

" o s_e. ".s't"’e ioheaiin Iengeul_ty Fisk allt_en the S;|.IQG|E

bles § . | hall
b included in thi .
hool o bilil . . .
the Ie. SS abselbu.lg. capacity-of Iteelnne.al ik
provisic ac; —Health

and-SPVrecoverables:

R0200/C0060 | Absolute value after | This is the net capital charge for health
shock — Net longevity risk, after adjustment for the loss
solvency capital absorbing capacity of technical provisions.
requirement —

Health longevity risk | If RO020/C0010=1, this item represents net
capital charge for health longevity risk
calculated using simplifications.

(belele_ the-lass . provisions) sensitive-to-nealin Iengent_y Hsk

abﬁ Se'lb".'g el apacity | aftes tl_ne S|IGG|E.(|96IIIIaIIEIIE cecrease-n

il morakity-rates)

pl FOVISIO “S). I Healtn I : hall | o

and-SPArecoverables:
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R0200/C0080 | Absolute value after | This is the gross capital charge (before the loss
shock — Gross absorbing capacity of technical provisions) for
solvency capital health longevity risk.
requirement —

Health longevity risk | If R0020/C0010=1, this item represents gross
capital charge for health longevity risk
calculated using simplifications.

R0O300/C0060 |Absolute value after | This is the net capital charge for health
shock — Net disability — morbidity risk, after adjustment for
solvency capital the loss absorbing capacity of technical
requirement —Health | provisions.
disability — morbidity
risk

R0O300/C0080 | Absolute value after |This is the gross capital chatge,(before the loss
shock — Gross absorbing capacity of technical provisions) for
solvency capital health disability — morbidity risk.
requirement — Health
disability — morbidity
risk

R0310/C0060 | Absolute value after | This is the net capital charge for health
shock — Net disability — morbidity risk — Medical expense,
solvency capital after adjustment for the loss absorbing capacity
requirement —Health | of techpical,provisions.
disability — morbidity
risk — Medical If RO030/C0010=1, this item represents net
expense capital charge for health disability — morbidity

risk= Medical expense calculated using
simplifications.

R0310/C0080 | Absolute value after )| This is the gross capital charge (before the loss
shock — Gross absorbing capacity of technical provisions) for
solvency capital health disability — morbidity risk — Medical
requirement —Health | expense.
disability™s, merbidity
risk —iMedical If RO030/C0010=1, this item represents gross
expense capital charge for health disability — morbidity

risk — Medical expense calculated using
simplifications.
I e hocl o A AN
Sensitive-to nealtn-disability |ne|b|_d|t§ sk
o . I.Ied!eal expense e’llalge due-to-an ||.|e|ease of
d.'slab'“% I'mel thidity | medicapayments;belore-the-shock
) bles § . I hall
e;;pensl'e | terease be included in this call
: ! =1 i hall be fillod in.

RO320/C0030 ol abool his.is the absol I  liabilit —

I bef hoel S L .
obilit I ta-nealth-disabii '“e'b'd.'ty Hsk Iuleellea_l
o ann | expense e}neuge due-to-an ||.|e|ease ofmedical

d.'sab'“t5 .'“e'b'd'% paymentsbefore-the-shock




is document has beB@an ko@‘fﬂEpng{l@ﬁk/prudential-reguIation/pubIication/2022/november/review-solvency-ii-repor‘(ing-phe

: ! —1 i hall be filled.in.
R0320/C0040 | Absolute values after | This is the absolute value of the assets
hool o A S
o Sensitive-to nealtn-disanility |||e|b|_d|t§ Hsk
I Iealt_ln_ellsa_blllty I.Ied_leal expense e1I|a|ge due-to-an |.|.|e|.ease of
|||e|b'|el|t§ risk |||ed|ea_ Hpayments-ater the SI'GIGIE (-e-as
_Iuleeheal e;eﬁpensle' | prescrbed by sianeard formuia)
bles £ . I
payments be included in thi I
: 1 thi hall be filled in.
hocl bl : . . .
loss e_t_bselbmg capacity .g.l teelnnea_l B'IGu.ISIGIIS)
(akte tl_ne 1955 . Sensitive-to nealigeiihty |||e|b|_d|t5 Hsk
abE se||b||_|g capacity I.Ied_leal expense e’llalge due-to-an |.|.|e|.ease N
gl |||ed|ea_ Hpaymengater the S|IG.G|E (re-as
p_leuls_l_ens) Hea I.EI' preserbecZy Nghdard-formula)
d.'sab'“% I'mel rbidity I I .
i 0]
Expense —increase ana pRyNpcoveranles
ohmedical payments : 1 thi " be filled in.
R0320/C0060 |Absolute value after 4| This"is the net capital charge for health
shock — Net disability — morbidity risk — Medical expense —
solvency capital increase of medical payments, after adjustment
requirement —Health” | for the loss absorbing capacity of technical
disability =smorbidity | provisions.
risk — Medical
expensg=.inerease |If RO030/C0010=1, this row shall not be filled in.
of medical payments
(bele.|e. the-lass abs_ orbing capacity-o Heehnrical
(belele_ theJess . PROVISIO "S). unele|lyu_|g heaith-disabiliy
abﬁ sellbu_lg elapaelty ForBicity "S.IE dedical Expense charge ’
gl expenses ..nl.elease of |_||ed|eal payments—ake
p_lens_l_ens) Hea I.EI' the-shock (-e-as-preseribed by sta “d. e
d.'slab'l'a I'I“gl hidity | fermulaj-as-used-to-compute-the-Hsk
. I : hall ri
: ! —1 i hall be filled.in.
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R0320/C0080

Absolute value after
shock — Gross
solvency capital
requirement — Health
disability — morbidity
risk — Medical
expense — increase
of medical payments

This is the gross capital charge (before the loss
absorbing capacity of technical provisions) for
health disability — morbidity risk — Medical
expense — increase of medical payments.

If RO030/C0010=1, this row shall not be filled in.

nitial-abselute
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R0330/C0060 | Absolute value after | This is the net capital charge for health
shock — Net disability — morbidity risk — Medical expense —
solvency capital decrease of medical payments, after
requirement —Health | adjustment for the loss absorbing capacity of
disability — morbidity |technical provisions.
risk — Medical
expense — decrease | If RO030/C0010=1, this row shall not be filled in.
of medical payments
abf Se'lb".'g el apacity | morbidiby-Ask u_leeheal e;epens’e charge
gl el_.eellease of ||'|eelleal paymeniEAgier the sheek
p_leuls_l_ens) Ilea_ I.H' (-e-as pleseube_el b_i' StangaiNpHtia)-as-used
d.'sab'“% I'mGI Fhighty | to-compute-the-risk
I oy £ TP challl o
Gf—Fne'd'l'Ga'l—paymeﬂ't-S. a-n-dépleFeGGVeF&b-le-S—.
: ! <Iuthi I be filled.in.
R0330/C0080 | Absolute value after |This is the gross.capital charge (before the loss
shock — Gross absorbing ‘eapacity of technical provisions) for
solvency capital health disability — morbidity risk — Medical
requirement — Health | expense's decrease of medical payments.
disability — morbidity
risk — Medical [ffR0OQ30/C0010=1, this row shall not be filled in.
expense — decrease
irerease of medical
payments
d_|sab|||p, Forbichty . I
. be included in this call
RO340/C0030 |e|_e_telet||en I his is the absol I iabii —
| het hocl A i
o bilit I to Inealt_ll d'sab'l't{ Forbieity-risk llneeme
o R | protection charge-belore-the-shoek
d.'sab'l't5 Forbidity I I .
RO340/€0040  Absolutevaldes-after FhisHsthe-absolute-value-oftheassets
Income-protection
Recoverables-fromreinsurance-and-SPVs-shall
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provisions)y—Healh
risk—tncome and-SPV recoverables.
protection

R0340/C0060 | Absolute value after | This is the net capital charge for health
shock — Net disability — morbidity risk — Income protection,
solvency capital after adjustment for the loss absorbing capacity
requirement —Health | of technical provisions.
disability — morbidity
risk — Income If RO040/C0010=1, this item represents net
protection capital charge for health disability — morbidity

risk — Income protection ‘ealculated using
simplifications.
hool il ) ) .
(bele_le_ the-lass abs_ orbing capacity-o Heehnieal
(belele_ the-lass . PFOVISIO “S). e MGyRg-heaith d'.sab'“% ’
abf Se'lb".'g elapaelty Forbidity ”S._IE. InGome protection charge,-aites
. the-ShQEIONGS—as-preseribed by sta "d. e
pl_leulls_ll_sns) I Ilee.l:.tl' lormplENs-tised-to-compuite-the-Hisk
risk—lhcome The-amount-of TRP-shallbe-net-of reinsurance
protection and-SPV-recoverables:

R0340/C0080 | Absolute value aftery| This is the gross capital charge (before the loss
shock — Gross absorbing capacity of technical provisions) for
solvency capital health disability — morbidity risk — Income
requirement,— Health | protection.
disability =morbidity
risk — Ineceme If RO040/C0010=1, this item represents gross
protegtion capital charge for health disability — morbidity

risk — Income protection calculated using
simplifications.

R0400/C0060 | Absglute value after | This is the overall net capital charge for SLT
shock — Net health lapse risk referred to in Title | Chapter V
solvency capital Section 4 of Delegated Regulation (EU)
requirement — SLT | 2015/35, after adjustment for the loss absorbing
Health lapse risk capacity of technical provisions

R0400/C0080 | Absolute value after | This is the overall gross capital charge (before
shock — Gross the loss absorbing capacity for technical
solvency capital provisions) for SLT health lapse risk referred to
requirement — SLT |in Title | Chapter V Section 4 of Delegated
Health lapse risk Regulation (EU) 2015/35.
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R0O4106/C0020 | nitial-abselute
—Assets —SLT rates, before the shock:
health-lapse-risk—
health-lapse-risk—
lapse and-SP\ recoverables:
RO410/C0040 | Abselute-values-after | Fhis-is-the-abselute-value-of thesassets
lapse
bles § 4 I hall
be incl e I
! i i — —
hool o bilit III"SI 1S tlnel absle_lute ualue_ N Hﬁ'e I'al b'.““el s-(akel
provisions—SLET
health-lapserisk— | The-amount-of TP-shallbe-netofreinsurance
lapse
R0410/C0060 |Absolute value after 4 This is the net capital charge for the risk of a
shock — Net permanent increase in lapse rates, after
solvency capital adjustment for the loss absorbing capacity of
requirement =SLT | technical provisions.
health lapse Fisk —
risk ofrincrease in If RO0O50/C0010=1, this item represents net
lapse capital charge for a permanent increase in SLT
health lapse rates referred to in Title | Chapter
V Section 4 of Delegated Regulation (EU)
2015/35, calculated using simplified calculation
for SLT health lapse rate
(bele_|e_ the-lass abs_ orbing capacity of-technical
(belele_ the-lass . .p'e"'s'g“s.) Lderying E,I'e Hsk-ot-a-permanent
abﬁ Sg'lb".'g el apacity | increasedn Ie_tpse rates after the-shock
gl (permanent |||_e|e.ase -lapse-fates) as-used-o
proWiSions) S. L compute-the-rsk
I.'elam; 'Iapse "SI.E I : hall | f roi
lapse and-SP\/recoverables:
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R0410/C0080 | Absolute value after |This is the gross capital charge (excluding the
shock — Gross loss absorbing capacity for technical provisions)
solvency capital for the risk of a permanent increase in lapse
requirement — SLT |rates.
health lapse risk —
risk of increase in If RO050/C0010=1, this item represents gross
lapse capital charge for a permanent increase in
lapse rates, calculated using simplified
calculation for SLT health lapse rate referred to
in Title | Chapter V Section 4 of Delegated
Regulation (EU) 2015/35.

—Assets—SLT lapseratesbefore the shoek:

health-Hapse-risk—

values-before-shock |totherisk-of-apermanentdecrease-inlapse

health-apserisk—

lapse and-SP\ recoverables:

R0O420/C0040 | Abselute-values-after | Fhis jsthe-abselute-value-of the-assets

lapse

Rrecoverablesfromreinsurance-and-SPVs-shalt
of technical permanentdecrease-of-therates-oHapser
provisions}—SkETF
health-lapse-risk— The-amount-of TP-shall-be-net-of reinsurance
lapse

R0420/C0060 | Absolute value after | This is the net capital charge for the risk of a
shock — Net permanent decrease in lapse rates, after
solvency capital adjustment for the loss absorbing capacity of
requirement— SLT technical provisions.
health lapse risk —
risk of decrease in If RO0O50/C0010=1, this item represents net
lapse capital charge for a permanent decrease in SLT

health rates referred to in Title | Chapter V
Section 4 of Delegated Regulation (EU)
2015/35, calculated using simplified calculation
for SLT health lapse rate
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R0O420/C00670
provisions)}—SLT
health-lapse-risk— Fhe-amount-of TRP-shall be-net-of reinsurance
lapse
R0420/C0080 | Absolute value after |This is the gross capital charge (before the loss
shock — Gross absorbing capacity for technical provisions) for
solvency capital the risk of a permanent decrease in lapse rates
requirement — SLT
health lapse risk — If RO0O50/C0010=1, this item, represents gross
risk of decrease in capital charge for a pesmanent decrease in SLT
lapse health rates referred terimvJitle | Chapter V
Section 4 of Delegated Regulation (EU)
2015/35, calculated using simplified calculation
for SLT health Tapse rate.
I e hoel o I sk bef he shock.
—Assets —SET
health-lapse-risk— Recoverables-fromreinsurance-and-SPVs-shall
health-apserisk— Fheameountof FR-shallbe netofreinsurance
masslapseishk and-SP\V-recoverables:
R0O430/C0040 | Abselute-valuesafter | Fhisis-the-abselute-value-of the-assets
Sttheakh-tapserisk
—ASS- o \SE Sk Recoverables-fromreinsurance-and-SPVs-shall
. .
abﬁ se||b||_|g el apacity | : hall o
PrOWISIons) o
Reat ||Iapse .' 'SIIE
R0430/C0060 |Absolute value after | This is the net capital charge for SLT health
shock — Net lapse risk — mass lapse risk, after adjustment
solvency capital for the loss absorbing capacity of technical
requirement — SLT | provisions.
health lapse risk —
mass lapse risk
hoek — Liabilit before the | beorbi it of tochnical
{before-theloss
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T . sions — I ——

of-technical the-shoek:
provisions)y—Health
fapse-rsk—rmass Fhe-ameurteFR-shal-be-ret-elremsurance
lapse-risk and-SPV recoverables:

R0430/C0080 | Absolute value after | This is the gross capital charge (excluding the
shock — Gross loss absorbing capacity for technical
solvency capital provisions) for SLT health lapse risk — mass
requirement — SLT | lapse risk referred to in Title | Chapter V
health lapse risk — Section 4 of Delegated Regulation (EU)
mass lapse risk 2015/35.
—Assets—Health
expenserisk Recoverablesfromreisu ane e-and-SPVs-shall
expense—risk The-amount-of TRP-shall-be-net-of reinsurance

and-SPVrerovar sbles:

oftechnic ¢
iy i I : hall o
expense—tisk and-SPV-recoverables:
R0O500/C0060 | Abselute value after | This is the net capital charge for health
shock — Net expense risk, after adjustment for the loss
solvency capital absorbing capacity of technical provisions.

requirement —
Health expense risk | If RO060/C0010=1, this item represents net
capital charge for health expense risk
calculated using simplified calculations.

hool o bilit ) . .
e he | (bele'le' lelne; 055 e't'bselbmg eapaelt'ylelIteelnn’eal

isions " I : hall o
expense-risk ahd-SP\ recoverables:
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R0O500/C0080 | Absolute value after | This is the gross capital charge (excluding the
shock — Gross loss absorbing capacity of technical provisions)
solvency capital for health expense risk.
requirement — Health
expense risk If RO060/C0010=1, this item represents gross

capital charge for health expense risk
calculated using simplified calculations.
—Assets —Health shock.
Recoverablesfromreinsurance-and-SPVs-shall
ane-SPVrecove 2he 5
R0600/C0040 | Absolute values-after | This-is-the-absolute value of the-assets
hool o hedld ision-Fisk. "
Liaaltl cion ric)
. e , I hall
be i in thi .
hool o bilit . . ; -
loss E.‘.bse'b'l“g eleltpaelt_y_el te_ell |,|||eﬁal EIIGuISIIGIISI)-
(alltel Itl.'e 1955 .
aftechnical Fhe-ameuntof FR-shall-be-netofreinsurance

R0O600/C0060 | Absolute yalue after | This is the net capital charge for health revision
shock — Net risk, after adjustment for the loss absorbing
solvency“eapital capacity of technical provisions.
requirement — Health
revision, risk

(bele_le_ the-less a _bselbmg Gapa@"?.e' te_elnneal
(belele_ theJess . p|eg|5|e,ns) sensitiveto In_e. a-Itln Fevision sk
&bﬁ sellbu_lg el apaciy cha gle al Iﬁte' EI'IE ,SI'GGIE. (-e-as p_lesleubeel b5|
Prov |_5|e||s_)| Health amount p_ayl a; .ble for-annuities-expesed-to

oy £ TP chall |  roi

and-SP\ recoverables:

R0O600/C0080 | Absolute value after |This is the gross capital charge (before the loss
shock — Gross absorbing capacity of technical provisions) for
solvency capital health revision risk.
requirement — Health
revision risk
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RO700/C0060 | Diversification within | This is the diversification effect within the SLT
SLT health health underwriting risk module referred to in
underwriting risk Title | Chapter V Section 4 of Delegated
module — Net Regulation (EU) 2015/35, as a result of the

aggregation of the net capital requirements
(after adjustment for the loss absorbing
capacity of technical provisions) of the single
risk sub—modules.

Diversification shall be reported as a negative
value if they reduce the capital requirement.

R0O700/C0080 | Diversification within | This is the diversification effect within the SLT
SLT health health underwriting risk module*eferred to in
underwriting risk Title | Chapter V Section 4_of Delegated
module — Gross Regulation (EU) 2015/35,as a result of the

aggregation of the gréss eapital requirements
(before the loss abserbingrcapacity of technical
provisions) of the,single Tisk sub—modules.
Diversification Shalkbe reported as a negative
value if they,reduce the capital requirement.

R0O800/C0060 | Net solvency capital | This is the'tetal net capital charge for SLT
requirement — SLT | health underwriting risk referred to in Title |
health underwriting | Chapter\, Section 4 of Delegated Regulation
risk (EU),2015/35, after adjustment of the loss

absorbing capacity of technical provisions.

R0800/C0080 | Gross solvency This"is the total gross capital charge for SLT
capital — SLT health™\| health underwriting risk referred to in Title |
underwriting risk Chapter V Section 4 of Delegated Regulation

(EV) 2015/35, before adjustment of the loss
absorbing capacity of technical provisions.

Further details on revisionwisk

R0900/C0090 | Revision{shock USP | Revision shock — undertaking specific

parameter as calculated by the undertaking and
approved by the Prudential Regulatory
Authority-supervisery-authority.

This item is not reported where no undertaking
specific parameter is used.

NSLT Health premium and reserve risk

R1000-R1030/
C0100

Standard deviation
for premium risk —
USP

This is the undertaking specific standard
deviation for premium risk for each line of
business, as defined in Annex | to Delegated
Regulation (EU) 2015/35, and its proportional
reinsurance as calculated by the undertaking
and approved or prescribed by the supervisory
adtherity Prudential Regulatory Authority.
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This item is not reported where no undertaking
specific parameter is used.

R1000-R1030/
C0110

USP Standard
Deviation gross/net

Identify if the USP standard Deviation was
applied gross or net. One of the options in the
following closed list shall be used:

1 - USP gross

2 — USP net

R1000-R1030/
C0120

Standard deviation
for premium risk —
USP — Adjustment
factor for non —
proportional
reinsurance

This is the undertaking specific adjustment
factor for non—proportional reinsurance of each
line of business, as defined infAnnex | to
Delegated Regulationy(EW) 2015/35, which
allows undertakings to,take into account the
risk—mitigating effect of particular per risk
excess of loss (“XLY). reinsurance — as
calculated by the undertaking and approved or

prescribed by ‘the supervisory-authority
Prudential’/Requlatory Authority

Where,ne,undertaking specific parameter is
used, this cell shall be left blank.

R1000-R1030/
C0130

Standard deviation
for reserve risk —
USP

This is the undertaking specific standard
deviation for reserve risk for each line of
business, as defined in Annex | to Delegated
Regulation (EU) 2015/35, and its proportional
reinsurance as calculated by the undertaking
and approved or prescribed by the supervisory
audtherity Prudential Reqgulatory Authority.

This item is not reported where no undertaking
specific parameter is used.

R1000-R1030/
C0140

Volume measure for
premium and
reserve risk —
volume measure for
premium risk: Vprem

The volume measure for premium risk for each
line of business, as defined in Annex | to
Delegated Regulation (EU) 2015/35, and its
proportional reinsurance

R1000-R1030/
C0150

Volume measure for
premium and
reserve risk —
Volume measure
reserve risk: Vres

The volume measure for reserve risk for each
line of business, as defined in Annex | to
Delegated Regulation (EU) 2015/35, and its
proportional reinsurance

R1000-R1030/
C0160

Volume measure for
premium and
reserve risk —
Geographical
Diversification

This represents the geographical diversification
to be used for the volume measure for premium
and reserve risk for each line of business, as
defined in Annex | to Delegated Regulation
(EU) 2015/35, and its proportional reinsurance.
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If the factor for geographical diversification is
not calculated, then this item is set to the
default value of 1.
R1000-R1030/ | Volume measure for | The volume measure for NSLT health premium
C0170 premium and and reserve risk referred to in Title | Chapter V
reserve risk — V Sections 4 and 12 of Delegated Regulation
(EU) 2015/35, for each line of business, as
defined in Annex | to Delegated Regulation
(EV) 2015/35, and its proportional reinsurance
R1040/C0170 | Total Volume The total volume measure for premium and
measure for reserve risk, equal to the sum of the volume
premium and measures for premium*and reserve risk for all
reserve risk lines of business, as defined in Annex | to
Delegated Regulationy(EY) 2015/35.
R1050/C0100 |Combined standard | This is the combined(standard deviation for
deviation premium and reserverrisk for all segments.
R1100/C0180 | Solvency capital This is the\total capital charge for the NSLT
requirement — NSLT | health premium and reserve risk sub module
health premium and |refefredito in Title | Chapter V Sections 4 and
reserve risk 12 of.Delegated Regulation (EU) 2015/35.
Recoverables-fromreinsurance-and-SPVs-shall
The-amount-of TP-shall-be-net-of reinsurance
and-SPV-recoverables:
R1206/C0210 | Absolutevalvesafter Thisistheabselutevalue ofthe-assets
Recoverablesfromreinsurance-and-SPVs-shall
Lapse-risk
Fhe-amountol FP-shall-be-netolreinsurance
and-SPArecoverables:
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capital requirement
for NSLT health
underwriting

R1200/C0230 |Absolute value after |This is the capital charge for NSLT health lapse
shock— Solvency risk referred to in Title | Chapter V Section 4 of
capital requirement — | Delegated Regulation (EU) 2015/35.
Lapse risk
R1300/C0240 | Diversification within | This is the diversification effect within the NSLT
NSLT health health underwriting risk sub—module referred to
underwriting risk — | in Title | Chapter V Section 4 of Delegated
gross Regulation (EU) 2015/35, as a result of the
aggregation of the capital requirements for
NSLT health premium and reserve risk and
NSLT health lapse risk.
Diversification shall be reporteédias a negative
value if they reduce the capitahrequirement.
R1400/C0240 | Total solvency This is the total capital«charge for the NSLT

health underwriting risk sab module referred to
in Title | Chapter V Section 4 of Delegated
Regulation (EU) 2015/35.

Health catastrophe risk

R1500/C0250

Net solvency capital
requirement for
health catastrophe
risks — Mass
accident risk sub
module

The net solveney capital requirement for the
mass risk sub=module calculated after loss
absorhing“eapacity of technical provisions

R1500/C0260

Gross solvency
capital requirement
for health
catastrophe risks =
Mass accident risk
sub modulé

The"gross solvency capital requirement for the
mass risk sub—module, calculated before loss
absorbing capacity of technical provisions.

R1510/C0250

Net solyency» capital
requirement for
health*catastrophe
risks = Accident
congéentration risk

The net solvency capital requirement for the
accident concentration risk sub—module,
calculated after loss absorbing capacity of
technical provisions

R1510/C0260

Gross solvency
capital requirement
for health
catastrophe risks—
Accident
concentration risk

The gross solvency capital requirement for the
accident concentration risk sub—module
calculated before loss absorbing capacity of
technical provisions.

R1520/C0250

Net solvency capital
requirement for
health catastrophe
risks — Pandemic
risk

The net solvency capital requirement for the
pandemic risk sub—module, calculated after
loss absorbing capacity of technical provisions.
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R1520/C0260 | Gross solvency The gross solvency capital requirement for the
capital requirement | pandemic risk sub—module is calculated before
for health loss absorbing capacity of technical provisions.
catastrophe risks —

Pandemic risk

R1530/C0250 | Diversification within | This is the diversification effect within the health
health catastrophe | catastrophe risk sub—module as a result of the
risk — Net aggregation of the capital requirements for the

risks of a mass accident, accident concentration
and pandemic risk, calculated after loss
absorbing capacity of technical provisions

R1530/C0260 | Diversification within | This is the diversification effect within the health
health catastrophe | catastrophe risk sub—module @s\a result of the
risk — Gross aggregation of the capital requirements for the

risks of a mass accident, accident concentration
and pandemic risk, caleulated after loss
absorbing capacity oftechnical provisions.

R1540/C0250 | Total net solvency This is the total net capital charge (after loss
capital requirement | absorbing capacity‘efitechnical provisions) for
for health the health catastrophe risk sub—module
catastrophe risk

R1540/C0260 | Total gross solvency | This is the'tetal gross capital charge for the
capital requirement | health catastrophe risk sub — module (before
for health loss absorbing capacity of technical provisions)
catastrophe risk

Total health un

derwriting risk

R1600/C0270

Diversification within
health underwriting
risk module — Net

This is the diversification effect within the health
underwriting risk sub—module as a result of the
aggregation of the capital requirements SLT
health underwriting risk sub—module, NSLT
health underwriting risk sub—module and health
catastrophe risk sub—module, referred to in
Title | Chapter V Section 4 of Delegated
Regulation (EU) 2015/35, calculated after loss
absorbing capacity of technical provision.

R1600/C0280

Diversification within
health underwriting
risk module — Gross

This is the diversification effect within the health
underwriting risk sub—module as a result of the
aggregation of the capital requirements SLT
health underwriting risk sub—module, NSLT
health underwriting risk sub—module and health
catastrophe risk sub—module, referred to in Title
| Chapter V Section 4 of Delegated Regulation
(EV) 2015/35, calculated before loss absorbing
capacity of technical provisions.

R1700/C0270

Total net solvency
capital requirement
for health
underwriting risk

This is the total net solvency capital
requirement for the health underwriting risk
module.
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Prudential Regulation Authority

R1700/C0280 | Total gross solvency | This is the total gross solvency capital
capital requirement | requirement for the health underwriting risk
for health module.
underwriting risk
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