The Royal London Mutual Insurance Society

FSA Insurance Returns for the Financial Year ended 31° December 2007

Form Short Title
Appendix 9.1
2 Statement of solvency — long-term insurance business
Covering sheet to Form 2
3 Components of capital resources
11 Calculation of long-term insurance capital requirement — premiums amount brought
forward amount
12 Calculation of long-term insurance capital requirement — claims amount and result
13 Analysis of admissible assets
14 Long term insurance business liabilities and margins
17 Analysis of derivative contracts
18 With-profits insurance capital component for the fund
19 Realistic balance sheet

Appendix 9.3 (Long term insurance business)

40
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42
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59A
59B
60

Revenue account

Analysis of premiums

Analysis of claims

Analysis of expenses

Linked funds balance sheet

Revenue account for internal linked funds
Summary of new business

Analysis of new business

Assets not held to match linked liabilities
Fixed and variable interest assets
Summary of mathematical reserves

Pages
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17
24
27
34

48-173

48
56
64
72
80
81
82
83
88
91
94

Valuation summary of non-linked contracts (other than accumulating with-profits contracts) 101

Valuation summary of accumulating with-profits contracts
Valuation summary of property linked contracts
Valuation summary of index linked contracts

Unit prices for internal linked funds

Index linked business

Analysis of valuation interest rate

Distribution of surplus

With-profits payouts on maturity (normal retirement)
With-profits payouts on surrender

Long term insurance capital requirement

Appendices 9.4 & 9.4A (Long term insurance business)

Abstract of valuation report for regulatory valuation
Abstract of valuation report for realistic valuation

Appendix 9.6

Supplementary Notes to the Returns

Additional information on Derivative Contracts: Rule 9.29
Additional information on Controllers: Rule 9.30
Directors’ Certificate: Rule 9.34(1)

Auditors’ Report: Rule 9.35

Information on with-profits actuary: Rule 9.36

123
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144
150
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152
157
165

173

174-236
174
214
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256
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