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A6.2   Belgium 

Belgium - Total Insurance 
 

  

     

       

        

        

        

        

        

                 
0- 

                

e Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS claims claims and 
(FPS + branches)      (branches only) compensation only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Belgium - Life Insurance 

 
 
 

1Щ) 

1,200 

1,000 

400 

¿00 
 

Home Host Domestic, Domestic, Country contribution Home - 
w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Belgium - Non-Life Insurance 
 

  

   

        

        

        

        

        

                   
0 

                  
Home Host Domestic, Domestic, Country contribution Home - Home - 

w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation        claims and 
(FPS + branches)      (branches only) only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

 



3 



A6.3   Bulgaria 
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A6.12 United Kingdom 
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A6.14 Hungary 
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PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.17 Italy 

Italy - Total Insurance 

4,500 

4,000 

3,500 

3,000  

2,500  

2,000 

1,500 

1,000 

500 
e Host Domestic, Domestic, Country contribution Home - Home - 

w/o Cross Border     w/o Cross Border to 1 EU IGS claims claims and 
(FPS + branches)      (branches only) compensation only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Italy - Life Insurance 

 
4,000 

 

2,500  

2,000 

500 
 

Home Host Domestic, Domestic, Country contribution Home - 
w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Italy - Non-Life Insurance 

 

 



 
 
 

350 

DO 
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation        claims and 
(FPS + branches)      (branches only) only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.18 Lithuania 

Lithuania - Total Insurance 
 

 
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border       w/o Cross Border to 1 EU IGS        claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Lithuania - Life Insurance 
 

 
 

Home Host Domestic, Domestic, Country contribution Home - 
w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Lithuania - Non-Life Insurance 

 
 
 

 

   

      

      

      

      

           

             

 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border       w/o Cross Border to 1 EU IGS        claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.19 Luxembourg 

Luxembourg - Total Insurance 

600 
Home Host Domestic, Domestic, Country contribution Home - Home - 

w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation        claims and 
(FPS + branches)      (branches only) only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Luxembourg - Life Insurance 

b 00 

400 

100 
Home Host Domestic, Domestic, Country contribution Home - 

w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Luxembourg - Non-Life Insurance 

30 

¿b 
 
 
 

10 

 

b 00 

 

100 

  

 

 



Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.20 Latvia 

Latvia - Total Insurance 

 

 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border       w/o Cross Border to 1 EU IGS        claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Latvia - Life Insurance 

1.6 

12 
 

ϋ.ϋ 
 

0.2 
0.0 

1.0 
 

Home Host Domestic, Domestic, Country contribution Home - 
w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

■ PD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% ūPD^.I^o.α^G^o ūPD=0.1%,α=90% ΠΡΟ=0.1%,α=75% 
Note: red line refers to the 2006 fund size 

Latvia - Non-Life Insurance 

3.0 

2.5 

2.0 
 

1.b 
 

1.0 

0.5 
0.0 

 Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation        claims and 
(FPS + branches)       (branches only) only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

 

Note: red line refers to the 2006 fund size 

 

 

 

1.
4 
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A6.21 Malta 

Malta - Total Insurance 

¿b 

¿u 
 15 

 
 

10 
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Malta - Life Insurance 

16 

14 

12 
 
 
 

10 

 

Home Host Domestic, Domestic, Country contribution Home - 
w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

lPD=0.5%,α=99% GPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ūPD=0.1%,α=90% OPD=0.1%,α=75% 

Note: red line refers to the target fund size 

Malta - Non-Life Insurance 

 
Home Host Domestic, Domestic, Country contribution Home - Home - 

w/o Cross Border       w/o Cross Border to 1 EU IGS        claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
 

Note: red line refers to the target fund size 
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A6.22 The Netherlands 

The Netherlands - Total Insurance 

 
3,000 

ZbOO 

¿poo - 

1,500 

1,000 

500 

 

      

      

       

       

                   

                    

e Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS claims claims and 
(FPS + branches)      (branches only) compensation only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

The Netherlands - Life Insurance 

 
 

¿,500 

¿,000 

 1,500 
 

Home Host Domestic, Domestic, Country contribution Home - 
w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

The Netherlands - Non-Life Insurance 

 
 
 

Θ00 

500 

400 

300 
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation        claims and 
(FPS + branches)      (branches only) only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.23 Norway 

Norway - Total Insurance 

1,200 

1,000 

200 

e Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS claims claims and 
(FPS + branches)      (branches only) compensation only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Norway - Life Insurance 

 
1,000 

ÜOO 

 600  

500 

JOO 
 

Home Host Domestic, Domestic, 
w/o Cross Border w/o Cross Border 
(FPS + branches) (branches only) 

Country contribution Home - 
to 1 EU IGS claims compensation 

only 
DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Norway - Non-Life Insurance 
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 100  

BO 

60 

40 
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation        claims and 
(FPS + branches)      (branches only) only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.24 Poland 

Poland - Total Insurance 

 
 
 

250 

¿00 

IbO 

53 
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation        claims and 
(FPS + branches)      (branches only) only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Poland - Life Insurance 

 
 
 

¿00 

'¡¿O 

100 

ÖJ 

40 

20 
 

Home Host Domestic, Domestic, Country contribution Home - 
w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Poland - Non-Life Insurance 

 

 



db 

30 
 

25 
 
 

20 

1b 

10 
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.25 Portugal 

Portugal - Total Insurance 

 
 
 

450 

400 

350 

ZbO 

200 

100 

 

     

     

     

     

     

     

             

                   

                   
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation        claims and 
(FPS + branches)      (branches only) only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Portugal - Life Insurance 

400 

 250  

150 

50 
Home Host Domestic, Domestic, Country contribution Home - 

w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Portugal - Non-Life Insurance 

50 

45 40 

35 
 

 
 

 

 



20 

10 

 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.26 Romania 

Romania - Total Insurance 

12 

10 
 
 
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Romania - Life Insurance 
 

 
 

Home Host Domestic, w/o 

Cross Border (FPS + 

branches) 

Domestic, w/o 

Cross Border 

(branches only) 

Country contribution 

to 1 EU IGS 
Home - 

claims compensation 
only 

 

 
 
 

 

 
■ ΡΜ5%,α=99% DPD=0 5%,α=90% DPD=0 5%,α=75% DPD^D 1%,α^9% ŪPD^D 1%,α=90% DPD=0 1%,α=75% 

 
Romania - Non-Life Insurance 

     

        

        

        

        

        

        

                     

                           

                           
Home Host                    Domestic,                Domestic,          Country contribution           Home -                    Hom w/o 

Cross Border       w/o Cross Border          to 1 EU IGS        claims compensation claims and (FPS + branches)       

(branches only)                                               only                  compe 

e - 
premium

s 

nsation 
■ PD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 
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A6.27 Sweden 

Sweden - Total Insurance 

2,500 

2,000 

 

1,500  

1,000 

500 
e Host Domestic, Domestic, Country contribution Home - Home - 

w/o Cross Border      w/o Cross Border to 1 EU IGS claims claims and 
(FPS + branches)      (branches only) compensation only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Sweden - Life Insurance 

 1Ш0 

1,200 

400 
 

Home Host Domestic, Domestic, Country contribution Home - 
w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Sweden - Non-Life Insurance 
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500 

300 

100 
 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation        claims and 
(FPS + branches)      (branches only) only premiums 

compensation 
PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.28 Slovenia 

Slovenia - Total Insurance 

50 
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40 

35 
 

 
 

15 

10 

30 

¿0 

 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 

Slovenia - Life Insurance 

25 

20 

 10 
Home Host Domestic, Domestic, Country contribution Home - 

w/o Cross Border w/o Cross Border to 1 EU IGS claims compensation 
(FPS + branches) (branches only) only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Slovenia - Non-Life Insurance 

 

25 - 

 

 



14 

12 
 
 
 10 

 

Home Host Domestic, Domestic, Country contribution Home - Home - 
w/o Cross Border      w/o Cross Border to 1 EU IGS       claims compensation claims and premiums 
(FPS + branches)       (branches only) only compensation 

PD=0.5%,α=99%     PD=0.5%,α=90%     PD=0.5%,α=75%     PD=0.1%,α=99%     PD=0.1%,α=90%     PD=0.1%,α=75% 
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A6.29 Slovakia 

Slovakia - Total Insurance 

30 
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10 
Home Host Domestic, Domestic, 

w/o Cross Border      w/o Cross Border 

(FPS + branches)       (branches only) 

Country contribution Home - Home - 
to 1 EU IGS       claims compensation claims and premiums 

only compensation 
■ ■ D Ū D O  

Slovakia - Life Insurance 
 

     

      

       

       

0 
               

Home Host Domestic, w/o 

Cross Border (FPS + 

branches) 

Domestic, w/o 

Cross Border 

(branches only) 

Country contribution 

to 1 EU IGS 
Home - 

claims compensation 
only 

DPD=0.5%,α=99% DPD=0.5%,α=90% DPD=0.5%,α=75% DPD=0.1%,α=99% ŪPD=0.1%,α=90% DPD=0.1%,α=75% 

Slovakia - Non-Life Insurance 
 

 
 

Home Host Domestic, Domestic, 
w/o Cross Border       w/o Cross Border 

(FPS + branches)       (branches only) 

Country contribution Home - Home - 
to 1 EU IGS        claims compensation claims and premiums 

only compensation 
 

■ ■ D O D D 
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