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SCR Movements (indicative results)
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Graph shows the causes of change in the aggregated overall SCR for internal model firms.
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Reserve Risk Movements (indicative results)
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Graph shows the causes of change in the aggregated reserve risk for internal model firms.
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Premium Risk Movements (indicative results)

Premium risk (Em)

Movements in IM Firms Total Premium Risk (Deviation from Mean)

2015YE

+3.7%
+11.8% [ 2~ = o
-1.9% . +2.4%
]
Chginvolume New line Chgingr Chgin Chgin Chgin Other effect 2016YE

volatility  diversification diversification discounting &
due tochgin duetochgin Netting
mix corr

Graph shows the causes of change in the aggregated premium risk for internal model firms.
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Cross-risk Dependency As-if Analysis
(indicative results)
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Graph shows the impact on SCR per firm of changes in cross-risk correlations from the previous year.
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Reserve risk (indicative results)

g B

*~—e

W [ I Un] o [ I Un] o [ I Un] o W [ I Un] o [ I Un] o W W W W

— — ~ — ~ — ~ — — ~ — ~ — — —~ —
Med Inc  Workers'| MVL | Other | MAT | Fire & |General| Credit | Legal Assistance Misc | Health |Casualty| MAT |Property| NL NL
exp | protect| comp Motor Prop | Liability exp Financial RI RI RI RI ann. |ann.
Loss {health) | (not
nealth

015 Mean 2015 99.5th e 2016 Mean s 7016 99.5th  =—e—Uplift

Graph shows year-on-year movement in aggregated gross reserve risk, both mean and tail, by lines of business.
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