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Long-term insurance business : Valuation summary of index linked contracts

Name of insurer
Total business / subfund

Financial year ended

The Prudential Assurance Company Limited

22 With-Profits Sub-Fund

31 December 2006

Form 54

Units £000
UK Pension / Gross
Product Number of Amount of . . Amount of
o policyholders /|  Amount of . Nominal value Discounted L .
code Product description . annual office . . Other liabilities | mathematical
scheme benefit . of units value of units
number premiums reserves
members
1 2 3 4 5 6 7 8 9
905 Index linked annuity 7697 29669 495088 495088 495088




9.

Long-term insurance business : Valuation summary of index linked contracts

Name of insurer

Total business / subfund

Financial year ended

The Prudential Assurance Company Limited

22 With-Profits Sub-Fund

31 December 2006

Form 54

Units £000
UK Pension / Reinsurance ceded external
Product Number of Amount of . . Amount of
o policyholders /|  Amount of . Nominal value Discounted L .
code Product description . annual office . . Other liabilities | mathematical
scheme benefit . of units value of units
number premiums reserves
members
1 2 3 4 5 6 7 8 9
905 Index linked annuity 298 4329 4329 4329
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Long-term insurance business : Valuation summary of index linked contracts

Name of insurer

Total business / subfund

Financial year ended

The Prudential Assurance Company Limited

22 With-Profits Sub-Fund

31 December 2006

Form 54

Units £000
UK Pension / Reinsurance ceded intra-group
Product Number of Amount of . . Amount of
o policyholders /|  Amount of . Nominal value Discounted L .
code Product description . annual office . . Other liabilities | mathematical
scheme benefit . of units value of units
number premiums reserves
members
1 2 3 4 5 6 7 8 9
905 Index linked annuity 29328 489673 489673 489673




8.

Long-term insurance business : Valuation summary of index linked contracts

Name of insurer
Total business / subfund

Financial year ended

The Prudential Assurance Company Limited

22 With-Profits Sub-Fund

31 December 2006

Form 54

Units £000
Overseas / Gross
Product Number of Amount of . . Amount of
o policyholders /|  Amount of . Nominal value Discounted L .
code Product description . annual office . . Other liabilities | mathematical
scheme benefit . of units value of units
number premiums reserves
members
1 2 3 4 5 6 7 8 9
905 Index linked annuity 36 45 939 939 939




6.

Long-term insurance business : Valuation summary of index linked contracts

Name of insurer
Total business / subfund

Financial year ended

The Prudential Assurance Company Limited

31 Non-Profit Sub-Fund

31 December 2006

Form 54

Units £000
UK Life / Gross
Product Number of Amount of . . Amount of
o policyholders /|  Amount of . Nominal value Discounted L .
code Product description . annual office . . Other liabilities | mathematical
scheme benefit . of units value of units
number premiums reserves
members
1 2 3 4 5 6 7 8 9
900 Life index linked single premium 392 3568 3222 3222 670 3892
910 Miscellaneous index linked - RPI-linked PHI claims in payment 472 1908 1908 1908
915 Additional reserves index linked 5 5
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Long-term insurance business : Valuation summary of index linked contracts

Name of insurer
Total business / subfund

Financial year ended

The Prudential Assurance Company Limited

31 Non-Profit Sub-Fund

31 December 2006

Form 54

Units £000
UK Pension / Gross
Product Number of Amount of . . Amount of
o policyholders /|  Amount of . Nominal value Discounted L .
code Product description . annual office . . Other liabilities | mathematical
scheme benefit . of units value of units
number premiums reserves
members
1 2 3 4 5 6 7 8 9
905 Index linked annuity 22 169 169 169
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Long-term insurance business : Valuation summary of index linked contracts

Name of insurer

Total business / subfund

Financial year ended

The Prudential Assurance Company Limited

31 Non-Profit Sub-Fund

31 December 2006

Form 54

Units £000
UK Pension / Reinsurance ceded intra-group
Product Number of Amount of . . Amount of
o policyholders /|  Amount of . Nominal value Discounted L .
code Product description . annual office . . Other liabilities | mathematical
scheme benefit . of units value of units
number premiums reserves
members
1 2 3 4 5 6 7 8 9
905 Index linked annuity 169 169 169
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Long-term insurance business : Unit prices for internal linked funds

Name of insurer
Total business
Financial year ended

Units

The Prudential Assurance Company Limited

31 December 2006
£000

Form 55

Unit Price at Price at Change in
Fund name Type of fund Net assets Main series management previous current price during
charge valuation date | valuation date year
1 2 3 4 5 6 7 8
Pru Managed (ex M&G) 02 - life - balanced managed fund 163757 1.00 15.9172 17.2640 8.46
Pru Managed (ex SA) 02 - life - balanced managed fund 624101 |[Series 2 0.25 8.3969 9.0960 8.33
Prufund 02 - life - balanced managed fund 191166 1.00 6.5550 7.1610 9.24
Pru Fixed Interest (ex SA) 04 - life - other managed fund 130719 |Series 2 0.25 6.7026 6.6500 (0.79)
Pru Inheritance Bond (ex SA) 04 - life - other managed fund 201708 |[Series 1 0.75 1.1893 1.2140 2.07
Pru High Yield Distribution Fund (ex M&G) 05 - life - UK equity 110718 1.00 4.8903 5.1684 5.69
Pru Recovery Fund (ex M&G) 05 - life - UK equity 156794 1.00 16.7147 19.9015 19.07
Exempt Newton Managed (ex SA) fluln;jindividual pension - stock market managed 131403 |Series 3 1.15 1.3315 1.5360 15.36
Pru Exempt Personal Pension Fund (ex M&G) fluln;jindividual pension - stock market managed 127434 1.00 65.6005 73.7251 12.38
Pru Exempt Managed (ex SA) 12 - individual pension - balanced managed fund 1807029 (Series 3 0.88 10.5260 11.8080 12.18
Pru Exempt Cash (ex SA) 14 - individual pension - other managed fund 419521 |Series 3 0.88 5.2971 5.5940 5.60
Pru Exempt Fixed Interest (ex SA) 14 - individual pension - other managed fund 272774 |(Series 3 0.88 10.1394 10.3650 2.23
Pru Exempt Equity (ex SA) 15 - individual pension - UK equity 434962 |Series 3 0.88 12.5969 14.5380 15.41
Pru Exempt Pensions Equity Fund (ex M&G) 15 - individual pension - UK equity 353628 1.00 20.4718 22.9034 11.88
Pru Exempt Recovery Pension Fund (ex M&G) 15 - individual pension - UK equity 174935 1.00 14.0351 17.0170 21.25
Pru Exempt International (ex SA) 16 - individual pension - overseas equity 122051 ([Series 3 0.88 8.3347 9.1770 10.11
Pru Exempt Property (ex SA) 17 - individual pension - property 314397 |[Series 3 0.88 10.1576 12.0370 18.50




Long-term insurance business

Name of insurer
Total business
Financial year ended

Units

. Index linked business

The Prudential Assurance Company Limited

31 December 2006
£000

Form 56

Type of assets and liabilities

Name of index link

Value of assets or

Gross derivative

liabilities value
1 2 3
Corporate RPI-linked bonds RPI 5363
Corporate fixed interest bonds FTSE 100 2596
FTSE100 derivatives FTSE 100 626 626
Corporate variable interest bonds RPI 1908
Total assets 10493
Total liabilities
Net total assets 10493

83




Long-term insurance business: analysis of valuation interest rate

Name of insurer
Subfund
Financial year ended

Units £000

31 December 2006

21 Scottish Amicable Insurance Fund

The Prudential Assurance Company Limited

Form 57

Product group

Net mathematical

Net valuation

Gross valuation

Risk adjusted
yield on

reserves interest rate interest rate matching assets
1 2 3 4 5
UK Life WP assurances Form 51 3721094 3.00 3.48 3.96
UK Life WP assurances Form 52 922758 3.20 3.44 4.46
UK Pensions NP assurances Form 51 125053 3.75 4.75
UK Pensions Form 52 3679822 3.75 4.84
UK Pensions WP FlexiPension Form 51 843273 4.50 5.22
UK Pensions WP group assurances Form 51 124709 4.25 5.22
UK Pensions maturity options 768786 3.50 4.44
UK Pensions WP group assurances (other) Form 51 301904 4.50 5.22
Misc 98083 |n/a n/a 4.80
Total 10585482
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Long-term insurance business: analysis of valuation interest rate

Name of insurer
Subfund
Financial year ended 31 December 2006

Units £000

22 With-Profits Sub-Fund

The Prudential Assurance Company Limited

Form 57

Product group

Net mathematical

Net valuation

Gross valuation

Risk adjusted
yield on

reserves interest rate interest rate )
matching assets
1 2 3 4 5
UK Life WP assurances Form 51 5281510 3.00 3.72 4.66
UK Life WP assurances Form 52 13246026 1.60 1.61 4.59
UK Pension WP deferred annuities Form 51 5425800 4.25 4.72
UK Pension WP immediate annuities Form 51 1298127 3.26
UK P_ensmn personal pensions guarantees under the FSA 385926 4.50 4.84
pensions review Form 52
. " o
UK Pension unitised WP and cash accumulation - 0% guarantee 16465545 200 219
Form 52
UK Pension cash accumulation - 2.5% guarantee Form 52 2134896 4.00 4.25
UK Pension cash accumulation - 4.75% guarantee Form 52 1052206 4.25 4.85
UK Pension additional reserves Form 52 1041339 4.41
Misc 4218304 |n/a n/a 4.60
Total 50549679
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Form 57
Long-term insurance business: analysis of valuation interest rate

Name of insurer The Prudential Assurance Company Limited

Subfund 23 Defined Charge Participating Sub-Fund

Financial year ended 31 December 2006

Units £000

Net mathematical Net valuation Gross valuation RISk. adjusted
Product group . . yield on
reserves interest rate interest rate :
matching assets
1 2 3 4 5
Overseas contracts in sterling Form 52 327897 2.00 4.23
Overseas contracts in euros Form 52 696545 2.75 4.05
Overseas contracts in US dollars Form 52 294726 3.00 4.37
Misc 6886 [n/a n/a 4.10
Total 1326054
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Form 57
Long-term insurance business: analysis of valuation interest rate

Name of insurer The Prudential Assurance Company Limited

Subfund 31 Non-Profit Sub-Fund

Financial year ended 31 December 2006

Units £000

Net mathematical Net valuation Gross valuation RISk. adjusted
Product group . . yield on
reserves interest rate interest rate :
matching assets
1 2 3 4 5

UK Pension NP immediate annuities Form 51 1381071 4.70 4.82
UK Pension Form 53 unit-linked business 40364 4.25 491
UK Pension Forms 51 business and 53 non-profit riders 5460 4.00 4.70
Collective Life Form 51 413272 4.08
Overseas Life Forms 51 and 53 28886 3.20 3.41
UK Life Forms 51, 53 and 54 24347 3.20 4.00 4.70
Income Protection and Critical lllness Form 51 12109 3.95 4.70
Additional reserves Forms 51 and 53 185257 4.82
Misc 10901 |n/a n/a 4.76

Total 2101668
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Long-term insurance business : Distribution of surplus

Name of insurer The Prudential Assurance Company Limited
Total business / subfund 10 Summary

Financial year ended 31 December 2006

Units £000

Valuation result

Form 58

Financial year

1

Previous year
2

Fund carried forward 11 72513998 73595278
Bonus payments in anticipation of a surplus 12 2268544 1808203
Transfer to non-technical account 13 269254 208208
Transfer to other funds / parts of funds 14

Subtotal (11 to 14) 15 75051796 75611689
Mathematical reserves 21 71625674 72844035
B e et s ko |
Composition of surplus

Balance brought forward 31 53976 6756
Transfer from non-technical account 32

Transfer from other funds / parts of fund 33

Surplus arising since the last valuation 34 3372146 2760898
Total 39 3426122 2767654
Distribution of surplus

Bonus paid in anticipation of a surplus 41 2268544 1808203
Cash bonuses 42 1174 926
Reversionary bonuses 43 265673 279799
Other bonuses 44 537020 416542
Premium reductions 45

Total allocated to policyholders (41 to 45) 46 3072411 2505470
Net transfer out of fund / part of fund 47 269254 208208
Total distributed surplus (46+47) 48 3341665 2713678
Surplus carried forward 49 84457 53976
Total (48+49) 59 3426122 2767654
Percentage of distributed surplus allocated to policyholders

Current year 61

Currentyear - 1 62

Current year - 2 63

Current year - 3 64
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Long-term insurance business : Distribution of surplus

Name of insurer The Prudential Assurance Company Limited
Total business / subfund 21 Scottish Amicable Insurance Fund
Financial year ended 31 December 2006

Units £000

Valuation result

Form 58

Financial year
1

Previous year
2

Fund carried forward 11 10585482 11921274
Bonus payments in anticipation of a surplus 12 527854 383635
Transfer to non-technical account 13

Transfer to other funds / parts of funds 14

Subtotal (11 to 14) 15 11113336 12304909
Mathematical reserves 21 10514351 11849492
B e oomes el ovars |
Composition of surplus

Balance brought forward 31

Transfer from non-technical account 32

Transfer from other funds / parts of fund 33

Surplus arising since the last valuation 34 598985 455417
Total 39 598985 455417
Distribution of surplus

Bonus paid in anticipation of a surplus 41 527854 383635
Cash bonuses 42

Reversionary bonuses 43 71131 71782
Other bonuses 44

Premium reductions 45

Total allocated to policyholders (41 to 45) 46 598985 455417
Net transfer out of fund / part of fund 47

Total distributed surplus (46+47) 48 598985 455417
Surplus carried forward 49

Total (48+49) 59 598985 455417
Percentage of distributed surplus allocated to policyholders

Current year 61 100.00 100.00
Current year - 1 62 100.00 100.00
Current year - 2 63 100.00 100.00
Current year - 3 64 100.00 100.00
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Long-term insurance business : Distribution of surplus

Name of insurer The Prudential Assurance Company Limited
Total business / subfund 22 With-Profits Sub-Fund

Financial year ended 31 December 2006

Units £000

Valuation result

Form 58

Financial year
1

Previous year
2

Fund carried forward 11 50555042 51345918
Bonus payments in anticipation of a surplus 12 1691449 1385894
Transfer to non-technical account 13 269254 222674
Transfer to other funds / parts of funds 14

Subtotal (11 to 14) 15 52515745 52954486
Mathematical reserves 21 49822306 50720433
B e oomes el ovars |
Composition of surplus

Balance brought forward 31

Transfer from non-technical account 32

Transfer from other funds / parts of fund 33

Surplus arising since the last valuation 34 2693439 2234053
Total 39 2693439 2234053
Distribution of surplus

Bonus paid in anticipation of a surplus 41 1691449 1385894
Cash bonuses 42 1174 926
Reversionary bonuses 43 194542 208017
Other bonuses 44 537020 416542
Premium reductions 45

Total allocated to policyholders (41 to 45) 46 2424185 2011379
Net transfer out of fund / part of fund 47 269254 222674
Total distributed surplus (46+47) 48 2693439 2234053
Surplus carried forward 49

Total (48+49) 59 2693439 2234053
Percentage of distributed surplus allocated to policyholders

Current year 61 90.00 90.03
Currentyear - 1 62 90.03 90.01
Current year - 2 63 90.01 90.02
Current year - 3 64 90.02 90.00
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Long-term insurance business : Distribution of surplus

Name of insurer The Prudential Assurance Company Limited
Total business / subfund 23 Defined Charge Participating Sub-Fund
Financial year ended 31 December 2006

Units £000

Valuation result

Form 58

Financial year
1

Previous year
2

Fund carried forward 11 1326054 1143132
Bonus payments in anticipation of a surplus 12 49241 38674
Transfer to non-technical account 13

Transfer to other funds / parts of funds 14

Subtotal (11 to 14) 15 1375295 1181806
Mathematical reserves 21 1326054 1143132
B e o e s ko |
Composition of surplus

Balance brought forward 31

Transfer from non-technical account 32

Transfer from other funds / parts of fund 33

Surplus arising since the last valuation 34 49241 38674
Total 39 49241 38674
Distribution of surplus

Bonus paid in anticipation of a surplus 41 49241 38674
Cash bonuses 42

Reversionary bonuses 43

Other bonuses 44

Premium reductions 45

Total allocated to policyholders (41 to 45) 46 49241 38674
Net transfer out of fund / part of fund 47

Total distributed surplus (46+47) 48 49241 38674
Surplus carried forward 49

Total (48+49) 59 49241 38674
Percentage of distributed surplus allocated to policyholders

Current year 61 100.00 100.00
Current year - 1 62 100.00 100.00
Current year - 2 63 100.00 100.00
Current year - 3 64 100.00 100.00
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Long-term insurance business : Distribution of surplus

Name of insurer
Total business / subfund 31 Non-Profit Sub-Fund
Financial year ended 31 December 2006

Units £000

Valuation result

The Prudential Assurance Company Limited

Form 58

Financial year

1

Previous year
2

Fund carried forward 11 10047420 9184954
Bonus payments in anticipation of a surplus 12

Transfer to non-technical account 13

Transfer to other funds / parts of funds 14

Subtotal (11 to 14) 15 10047420 9184954
Mathematical reserves 21 9962963 9130978
B e et s ko |
Composition of surplus

Balance brought forward 31 53976 6756
Transfer from non-technical account 32 14466
Transfer from other funds / parts of fund 33

Surplus arising since the last valuation 34 30481 32754
Total 39 84457 53976
Distribution of surplus

Bonus paid in anticipation of a surplus 41

Cash bonuses 42

Reversionary bonuses 43

Other bonuses 44

Premium reductions 45

Total allocated to policyholders (41 to 45) 46

Net transfer out of fund / part of fund 47

Total distributed surplus (46+47) 48

Surplus carried forward 49 84457 53976
Total (48+49) 59 84457 53976

Percentage of distributed surplus allocated to policyholders

Current year 61
Currentyear - 1 62
Current year - 2 63
Current year - 3 64
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Long-term insurance business : With-profits payouts on maturity (normal retirement)

Name of insurer The Prudential Assurance Company Limited
Original insurer 41 Prudential Assurance Company Limited
Date of maturity value / open market option 01 March 2007

Form 59A

Category of with-profits policy Orig(;;r;zlrst)erm Maturity va:)upetilocr)]pen market Terminal bonus MVA %V\\,lvljal per,r\l/lﬁ\ii'ta;ed? Death benefit
1 2 3 4 5 6 7 8
Endowment assurance 10 7187 1126|n/a CWP N 7187
Endowment assurance 15 14263 3492(n/a CwpP N 14263
Endowment assurance 20 27356 8461(n/a CWP N 27356
Endowment assurance 25 49382 16499(n/a Cwp N 49382
Regular premium pension 5 14761 1699(n/a Uuwp N 14761
Regular premium pension 10 31422 3865|n/a UWP N 31422
Regular premium pension 15 60744 12127|n/a UuwpP N 60744
Regular premium pension 20 127683 20217(n/a CwP N 127683
Single premium pension 5 15172 3249|n/a UuwpP N 15172
Single premium pension 10 18544 3512|n/a Uwp N 18544
Single premium pension 15 35019 12468|n/a Uuwp N 35019
Single premium pension 20 77049 17225|n/a CwWP N 77049
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Long-term insurance business : With-profits payouts on surrender

Name of insurer
Original insurer

Date of surrender value

The Prudential Assurance Company Limited

41 Prudential Assurance Company Limited

01 March 2007

Form 59B

. L Duration at . CWP/| MVA .
Category of with-profits policy surrender Surrender value Terminal bonus MVA UWP | permitted? Death benefit
(years)
1 2 3 4 5 6 7 8
Endowment assurance 5 2311 235|n/a CWP N 14291
Endowment assurance 10 7298 1816|n/a CwP N 18446
Endowment assurance 15 13723 4031(n/a CWP N 24565
Endowment assurance 20 25921 8467 (n/a Cwp N 34801
With-profits bond 2 10,798 743 0| uwpP Y 11242
With-profits bond 3 12,223 1,542 o[ UwWP Y 12596
With-profits bond 5 14,152 2,583 0| uwpP Y 14293
With-profits bond 10 18,829 4,268 0| UWP Y 19016
Single premium pension 2 11619 958 0| uwpP Y 11619
Single premium pension 3 12669 1660 o[ uwp Y 12669
Single premium pension 5 15172 3249 0| uwpP Y 15172
Single premium pension 10 18544 3512 o[ UwpP Y 18544
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Long-term insurance business : With-profits payouts on maturity (normal retirement)

Name of insurer The Prudential Assurance Company Limited
Original insurer 42 Scottish Amicable Life Assurance Society Limited
Date of maturity value / open market option 01 March 2007

Form 59A

Category of with-profits policy Orig(;;r;zlrst)erm Maturity va:)upetilocr)]pen market Terminal bonus MVA %V\\,lvljal per,r\l/lﬁ\ii'ta;ed? Death benefit
1 2 3 4 5 6 7 8

Endowment assurance 10 8,007 1987|n/a UwWpP N 8007
Endowment assurance 15 15380 3640(n/a Cwp N 15380
Endowment assurance 20 27909 8255(n/a CWP N 27909
Endowment assurance 25 49873 16845(n/a Cwp N 49873
Regular premium pension 5 n/a n/a n/a n/a n/a n/a

Regular premium pension 10 32713 4591 |n/a UWP N 32713
Regular premium pension 15 63794 13003|n/a Uuwp N 63794
Regular premium pension 20 115966 28694 (n/a Uwp N 115966
Single premium pension 5 n/a n/a n/a n/a n/a n/a

Single premium pension 10 19755 3951|n/a Uwp N 19755
Single premium pension 15 39707 13648|n/a UuwpP N 39707
Single premium pension 20 59614 15483|n/a Uwp N 59614
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Long-term insurance business : With-profits payouts on surrender

Name of insurer
Original insurer

Date of surrender value

The Prudential Assurance Company Limited

42 Scottish Amicable Life Assurance Society Limited

01 March 2007

Form 59B

. L Duration at . CWP/| MVA .
Category of with-profits policy surrender Surrender value Terminal bonus MVA UWP | permitted? Death benefit
(years)

1 2 3 4 5 6 7 8
Endowment assurance 5 n/a n/a n/a n/a n/a n/a
Endowment assurance 10 6,985 1733 0l uwp Y 30870
Endowment assurance 15 13674 3236 0| CwP 14080
Endowment assurance 20 26540 7849 0| CwpP N 26540
With-profits bond 2 n/a n/a n/a n/a n/a n/a
With-profits bond 3 n/a n/a n/a n/a n/a n/a
With-profits bond 5 n/a n/a n/a n/a n/a n/a
With-profits bond 10 n/a n/a n/a n/a n/a n/a
Single premium pension 2 n/a n/a n/a n/a n/a n/a
Single premium pension 3 n/a n/a n/a n/a n/a n/a
Single premium pension 5 n/a n/a n/a n/a n/a n/a
Single premium pension 10 19766 4248 0| UWP Y 21241
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Long-term insurance business : With-profits payouts on maturity (normal retirement)

Name of insurer The Prudential Assurance Company Limited
Original insurer 43 Scottish Amicable Life plc
Date of maturity value / open market option 01 March 2007

Form 59A

Category of with-profits policy Orig(;;r;zlrst)erm Maturity va:)upetilocr)]pen market Terminal bonus MVA %V\\,lvljal per,r\l/lﬁ\ii'ta;ed? Death benefit
1 2 3 4 5 6 7 8
Endowment assurance 10 n/a n/a n/a n/a n/a n/a
Endowment assurance 15 n/a n/a n/a n/a n/a n/a
Endowment assurance 20 n/a n/a n/a n/a n/a n/a
Endowment assurance 25 n/a n/a n/a n/a n/a n/a
Regular premium pension 5 14,997 1,923 UuwpP N 14997
Regular premium pension 10 n/a n/a n/a n/a n/a n/a
Regular premium pension 15 n/a n/a n/a n/a n/a n/a
Regular premium pension 20 n/a n/a n/a n/a n/a n/a
Single premium pension 5 14,702 2,749 UuwpP N 14702
Single premium pension 10 n/a n/a n/a n/a n/a n/a
Single premium pension 15 n/a n/a n/a n/a n/a n/a
Single premium pension 20 n/a n/a n/a n/a n/a n/a
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Long-term insurance business : With-profits payouts on surrender

Name of insurer
Original insurer

Date of surrender value

The Prudential Assurance Company Limited

43 Scottish Amicable Life plc

01 March 2007

Form 59B

. L Duration at . CWP/| MVA .
Category of with-profits policy surrender Surrender value Terminal bonus MVA UWP | permitted? Death benefit
(years)

1 2 3 4 5 6 7 8
Endowment assurance 5 2,450 391 Uuwp Y 11250
Endowment assurance 10 n/a n/a n/a n/a n/a n/a
Endowment assurance 15 n/a n/a n/a n/a n/a n/a
Endowment assurance 20 n/a n/a n/a n/a n/a n/a
With-profits bond 2 n/a n/a n/a n/a n/a n/a
With-profits bond 3 n/a n/a n/a n/a n/a n/a
With-profits bond 5 n/a n/a n/a n/a n/a n/a
With-profits bond 10 n/a n/a n/a n/a n/a n/a
Single premium pension 2 n/a n/a n/a n/a n/a n/a
Single premium pension 3 n/a n/a n/a n/a n/a n/a
Single premium pension 5 14702 2749 UuwpP Y 14702
Single premium pension 10 n/a n/a n/a n/a n/a n/a




Long-term insurance capital requirement

Name of insurer
Global business

Financial year ended

The Prudential Assurance Company Limited

31 December 2006

Form 60

Units £000
LTICR Gross Net Reinsurance LTICR LTICR
factor reserves / reserves / factor Financial Previous
capital at capital at year year
risk risk
1 2 3 4 5 6
Insurance death risk capital component
Life protection reinsurance 11 0.0%
Classes | (other), Il and IX 12 0.1% 5372975 4482795 3986 4287
Classes | (other), Il and IX 13 0.15% 13490732 11689390 0.74 15012 15420
Classes | (other), Il and IX 14 0.3% 53230569 37310965 118467 113777
Classes Ill, VIl and VIII 15 0.3% 6656776 4803260 0.72 14410 15337
Total 16 78751052 58286410 151875 148821
Insurance health risk and life protection reinsurance capital component
Class IV supplementary
classes 1 and 2 and life 21 75929 75929
protection reinsurance
Insurance expense risk capital component
Life protgctlon and permanent 21 0%
health reinsurance
Classes | (other), Il and IX 32 1% 75063954 63712508 0.85 638044 654660
Classes Ill, VI and VIll 33| 1% 1342520 846906 0.85 11411 12729
(investment risk)
Classes Ill, Vil and Vill 34| 1% 1830856 1509015 0.85 15562 13004
(expenses fixed 5 yrs +)
Classes lll, VIl and VIII 35 25% 14314 12718
(other)
Class IV (other) 36 1% 323448 302658 0.94 3027 2575
Class V 37 1%
Class VI 38 1% 209805 209805 1.00 2098 2004
Total 39 684456 697690
Insurance market risk capital component
Life protgctlon and permanent a1 0%
health reinsurance
Classes | (other), Il and IX 42 3% 75063954 63712508 0.85 1914131 1963980
Classes ll, VIl and VIll 43| 3% 1342520 846906 0.85 34234 38188
(investment risk)
Classes Ill, YII and VIII 24 0% 1830856 1509015
(expenses fixed 5 yrs +)
Classes lll, VIl and VIII 25 0% 8850783 5847475
(other)
Class IV (other) 46 3% 323448 302658 0.94 9080 7724
Class V 47 0%
Class VI 48 3% 209805 209805 1.00 6294 6011
Total 49 87621366 72428367 1963739 2015904
Long term insurance capital 51 2876000 2938344

requirement
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