[image: ]
Solvency II 
Supplementary information to include a third-country sub-group in the calculation of the group SCR under method 2
Group name 				Click or tap here to enter text.
Firm reference number 		Click or tap here to enter text.
Date of application 			Click or tap to enter a date.

The information below should be submitted by firms to include a third-country sub-group in the calculation of the consolidated group SCR under method 2. Firms should submit this information with the 138BA waivers/modifications application form to PRA-Waivers@bankofengland.co.uk.
When preparing an application firms should refer to:
· the Group Supervision Part of the PRA Rulebook; and
· Statement of policy – The PRA’s approach to insurance group supervision. 
	1. Please specify why the amount and quality of information available in relation to a related undertaking in the sub-group would not be sufficient for it to be subject to method 1.

	






	2. Please evidence if any of the related undertakings in the sub-group are not covered by a group internal model, in the cases where a group internal model with an internal model permission, is used for the calculation of the consolidated group SCR.

	





	3. For the purposes of criteria (2), please specify why the risks that are not captured in the group internal model are immaterial in relation to the overall risk profile of the group.

	






	4. Please specify why the nature, scale, and complexity of the risks of the group are such that the use of method 2 in relation to the sub-group does not materially affect the results of the group solvency calculation.

	






	5. Please evidence why the transactions between the sub-group and the rest of the group are not significant both in terms of volume and value of the transaction.

	






	6. Please specify how the sub-group is managed as a single economic unit distinct from the rest of the group.

	






	7. Please specify why the use of method 1 in relation to related undertakings that make up the sub-group would be overly burdensome.

	






	8. Please confirm the third country sub-group is subject to group supervision and HM Treasury has determined that the third country is a designated overseas regime. 
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