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Executive summary  

 



1) NewRe business activities  

a) NewRe at a glance – an overview  

Key figures 

 



b) Board of Management 

Dr. Renate Strasser, Chief Executive Officer 
 

Dr. Jürgen Kammerlohr, 

Chief Financial Officer 

 

 

Jean-Luc Bourgault, Chief Underwriting 
Officer Property & Casualty (until 30 August 
2018)  
 

 

 

 

 

 



Dr. Artur Klinger, Chief Underwriting 
Officer Property & Casualty (as of 1 
September 2018) 
 

Dr. Christian Dahmen, Chief Risk Officer 
  

 



c) Business segments  

• 

• 

• 



 



d) Management report  



 



e) Additional information  

 

 

 



2) Financial performance  

a) Financial statements 



 



 



 



 



1. Accounting principles 

 

Investments 

 

Receivables from and liabilities due to derivative financial instruments  

 

Tangible assets 

 

Deferred acquisition costs  

 

Accounts receivable 

 

Other assets and liabilities 

 

Claims expenses and claims reserves 

 

 

 



Premiums 

 

Other income and expenses  

Report of the statutory auditor  

 

2. Transactions conducted in foreign currencies 

3. Other information according to the Swiss Code of Obligations (OR) and 
Insurance Supervisory Ordinance-FINMA (AVO-FINMA) 



Contingencies  

 

Auditors’ fees  

 

Full-time equivalents 

 

Technical provisions  

 

 

 

 

 

 

 

 



Investments and investment result   

Net result from derivatives financial instruments   

 

Other income and expenses

Profits and losses recognised directly in equity 



Statement of changes in equity    

Shareholder  



b) Additional information –“Performance Solo Reinsurance” 

template  



Comments on quantitative template “Performance Solo Reinsurance” 





3) Corporate governance and risk management  

a) Corporate governance 

b) Risk management organisation  

Organisational structure and governance  

 

Risk strategy  



 

 

c) Risks captured in the internal model  

d) Control and monitoring systems  

 



4) Risk profile, valuation and solvency  

a) Risk profile  

Property & Casualty  

Risk module Standard SST model NewRe’s internal risk model

Composition of target capital



Life & Health  

Composition of target capital - Property & Casualty



Market  

 

Composition of target capital - Life



Credit  

Risk Concentrations 

Composition of target capital - Market

Composition of target capital - Credit

Top accumulation scenarios - 1 in 250 years event



Other important risks  

Operational risk 

Reputational risk 

Strategic risk

 

 

Liquidity risk 

Risk mitigation 



 

 



b) Risk-bearing capital and solvency  

Quantitative template "Market-consistent Balance Sheet Solo"  

Quantitative template  "Market-consistent Balance Sheet Solo"



 

 

 

 

 

SST-Balance Sheet comparison with local GAAP 

local GAAP SST



Risk Bearing Capital  

local GAAP SST

Composition of the RBC

Market consistent balance sheet & RBC



Market Value Margin (MVM)  

 

Solvency ratio  

Financial situation report: Quantitative template "Solvency Solo"



5) Capital management  

Goals, strategy and time horizon  

Equity reported in the annual report 

Sign-off by the executive body  

 




