Duration of liabilities

	ITEM
	CELL NUMBER(S)
	DEFINITION
	EXAMPLE
	PURPOSE

	Duration of liabilities, life
	FS-1 A7
	Macaulay duration of liabilities, life business
	Duration of 10.5
	Have an indicator for the interest rate sensitivity of the technical liabilities, the risk-mitigating effect of hedging via derivatives, and potential asset-liability mismatches.

	Duration of liabilities, non-life
	FS-1 A8
	Macaulay duration of liabilities, non-life business
	Duration of 0.5
	Have an indicator for the interest rate sensitivity of the technical liabilities, the risk-mitigating effect of hedging via derivatives, and potential asset-liability mismatches.


