




















         

     

   

   

      

      

   

      

      

      

   

     



 



 

















 



 


















 



 

 

 



 





 



 





 





























 

















































 



















  





















 



 









  







 













 



 









 



 

 

















 































 









 

















































 

 













 

  

 



 















 



















 









 















 



 













 



































 







 









 



 













 



 

 



 



 

 



 

 

 





















 



 





 





 

















 

















 









 



 



































 





















 



 









 
























 



 















 









 



 









































 















































































 













 














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     

    

     

     

     

     

     

     

     

     

     

     



     

     

     

     

     

     

     

     

     

     

     

     

     

     

     

     

     

     

     

     

     

     

 
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 




















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


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      

     

      

      

      

      

      

      

      

     

      

      

      

      

      

      

      

      

      

      

      

      

      

      

      

      

  













 









































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   

   

   

   

































     

     

     

     

     

     

     















































 













































   

   

   

   












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



 
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
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

















31-12-2020 31-12-2019

60.215 67.723

0 0 56.886 64.255 3.329 3.467

-11.163 -22.201

9.518 32.703 7.271 11.077 51.261 42.676

3.232 9.022 1.706 1.342

1.989 468 11.220 9.638

0 0 0 0

5.433 26.522 37.129 26.687

1.019 1.167 15.428 17.689

0 0 0 0

400 434
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Credit Spread
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SCR Market risk SCR Counterparty default risk

Revision
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









 









     

     

     

     































 
    

     

     

     

     

     




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  

  

  

  

  


 

  


 

  

 













 










 

 

 





 

 






















     































     





























 



  

 

 

 







 



 
 





















        



































        































 



 

 

 



 

 
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