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AnnexH Chapter 10

Instructions regarding reporting templates for individual undertakings

S.26.01 — Solvency Capital Requirement — Market risk
General comments:

This section relates to annual submission of information for individual entities, ring fenced—
funds, matching adjustment portfolios, and remaining part.

The template SR.26.01.01 has to be filled in for each ring—fenced fund(RFF), each matching
adjustment portfolio (MAP) and for the remaining part. However, where,a RFF/MAP includes
a MAP/RFF embedded, the fund should be treated as differentfunds. This template shall be
reported for all sub—funds of a material RFF/MAP as identified in.the,second table of S.01.03.

ITEM INSTRUCTIONS

Z0010 Article 112 Identifies whether the reported figures have been
requested under Article 112(7) to provide an
estimate of the SCR using standard formula. One
of the options in the following closed list shall be
used:

1 — Article 112(7) reporting

2 — Regular reporting

20020 Ring—feneed fund, Identifies whether the reported figures are with
matching @djustment regard to a RFF, matching adjustment portfolio or
portfalie,or remaining to the remaining part. One of the options in the
part following closed list shall be used:

1 - RFF/MAP
2 — Remaining part
Z0030 Fund/Portfolio number When item Z0020 = 1, identification number for a

ring-fenced fund or matching adjustment portfolio.
This number is attributed by the undertaking and
must be consistent over time and with the
fund/portfolio number reported in other templates.

R0012/C0010 |Simplifications spread | The options in the following closed list shall be
risk — bonds and loans | used:

1 — Simplification for Article 104

2 — Simplifications for Article 105a

9 — Simplifications not used

Options 1 and 2 may be used simultaneously..
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H-RO012/C0010=1-enly- CO060-anrd-COO80-shall

— market risk
concentration

R0014/C0010 | Simplifications market One of the options in the following closed list shall
concentration risk — be used:
simplifications used 1 — Simplifications for Article 105a
9 — Simplifications not used
R0020/C0010 |Captives simplifications | ldentify whether a captive undertaking used
— interest rate risk simplifications for the calculation of interest rate
risk. The following options shall be used:
1 — Simplifications used
2 — Simplifications not used
H-R0020/C0010=1,-onhyC0060-and-COO80-shall
be fillod in f
R0O030/C0010 |Captives simplifications | Identify whether a,captivesundertaking used
— spread risk bonds and | simplifications for the,calculation of spread risk
loans with regard to bands.and loans. The following
options shall be, used:
1 — Simplifieatiens used
2 — Simplifications not used
R0040/C0010 |Captives simplifications | Identifywhether a captive undertaking used

simplifications for the calculation of market risk
concentration. The following options shall be used:
1'- Simplifications used

2 =Simplifications not used

Interest rate risk

R0100/C0060 |Absolute value after This is the net capital charge for interest rate risk,
shock — Net solvency. ie after adjustment for the loss absorbing capacity
capital requirement — of technical provisions.
interest rate‘risk If R0O020/C0010=1, this item represents the net

capital charge for interest rate risk calculated using
simplified calculations for captive undertakings.
she_ele GIG.SS solveney | risk +€ belele_ t.l'e I.ess abserbing-capacity-of
_eapltal require et technrical-provisions
interestrate-risk 1 this
H |gg. 020/C0010 i. this-item |e|9_|ese||ts the gross
e.apua. I.ellalge for _|||te|est |ate_||sle ealeulat.eel u.smg
T inital absol i 5|In_||sl_|l|elel ealehlllatllens I?'IEE“GE“E ':"'EIE'EE.E.IE"'gS
Interestraterisk—
interestrate-downiup Recoverablesfrom—reinsurance-and-SPVs-shall-not

@Qgggl 0310-RO:206 Ilmt;aI ablselulte “E.“HI e_ls_ . .I his-is-the EGEIE‘I valde e'I Itl,nel I'?b'““els sle'nsmue 0
—Interestrate risk—
interestrate-downiup Fhe-amountot FP-shall-be-net-olreinsurance-and
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RO110-
S0040 raterisk—interestrate
downfup-shock
be included. im thi L
| Absol i F — —
C0050 e Phis-is-the a_bselute Ve e of I'ab'.““es (alt_e_n the
sllleel k I:llab|l|lt|e_ staker |loss a _bsenbl_ng capacity ell teelnnea_l Iple.,;smnlls)
-
p|eu|s_|e|ns_) hterest I : hall ] i
dewntup-sheck SPV-recoverables:

R0110-R0120/

Absolute value after

This is the net capital charge for interest rate

C0060

shock — Net solvency

down/up risk, after adjustmentfor the loss

capital requirement—

absorbing capacity of téchnical provisions.

interest rate risk—
interest rate down/up

If R0O020/C0010=1;this‘item represents the net

shock

capital charge far interest rate down/up risk
calculated using simplifications.

{nterestrate-risk— Fheamount-of TR-shall be-net-of reinsurance-and
terestrate-downiup SPV-recoverables—
shoek
T Absol I P ol e
_eapltal |equ||e_|nent capacity-ot-Technical-provisions
_|||te|est rate-risk ~1_this
interestrate town/up H |;g. 620/G0018 1. this-itemrepresents t_Ine gress
shoek eapl Hal ellalge. for .|||te||_e_st ra te el.ewn,up Fisk
Equity risk
R0200/C0060 |Absolute value after This is the net capital charge for equity risk, ie after
shock — Net solvency adjustment for the loss absorbing capacity of
capital requirement — technical provisions.
equity risk
Sl'e?k ' GIG.SS solvency bele_l e tlnelless abserbing-capacity-oH-technical
eguity-risk
" o
eguities
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R0O210/C0030
belele_ SI'.QGI k—Liabhities | sensitiveto-equity Hiskrelated-to-type-1-equities
eguities

SP\/ recoverables:
s_llel ck—Assets ) _Equlty the eqult? ||£sls eI||a| gle |ella. tecHo-type-T-equities
:
Izee_ 9"Ie'a| blle_s “9.“' |e||||.|su|a||ee and-SPVs-shall-not
hocl iabilities (af e rick ol I I
the-loss-absorbing afterthe shock-and-aftertheless-absorbing
SPV\/recoverables:

R0210/C0060 |Absolute value after This is the net'capital charge for equity risk (for
shock — Net solvency type 1 equities), after adjustment for the loss
capital requirement — absorbingwcapacity of technical provisions.
equity risk —type 1
equities
shock—Liabilities t-equity-risk-charge-related-totype 1 equ[tles
(belele_ the-loss . aitel “.'e shoek bu_ b bEIG'e. “.'e Ie.ss abserbing
absel_blng capac ity-of capacity-oHechnical-provisions
teel_nnea_ Hprovisions) )
equ_lty_ Hsk—type-L Fhe-amount-ofH .Sl'a” be-net-ofreinsurance-and
equities = = _|eeeue|ables - —

RO210/C0080 | Absolute-value-aftes Fhis-is tlle_g_les’s_.ea. pital-charge-for-equity '.'SIE for
slle_ele G'Q.SS solveney | type i_equmes +€ bele|e_ t_Ine Ie. ss-abserbing
eapl_tal |_equ||e|nent capacity-of-technical provisions
Equ.'t? Hsk—type-t
EE.“:."HES — —

@g@g@l 0221-RE246, I“”i'al ablselul te-values Fhis 1S the-nitial abs_elu_te value-of H'e. assets
equiyrsk—typet | equity)
equities

:
Izee_ euelable_s ||e_|n |e||.|su|anee ane-SPVs-shall-net
Iee-m_elueleel in-this-cell —
RO221-R0240/ | Abselute-values-after , Fhis-is t."e & bsoldte "a’ lue-ot-the a.ssets sensitive
S0040 S.I'QI ck—Assets . _eqeuty the _eqzuiltyE||sle|elna||ge| (.Ie| each-kind-oHype-1
.
II zee_ eulelal blle_s Inle_m |e||||.|su|anee and-SPVs-shall-net
bele_le s_heele ASSets sensitive-to-the-equity-risk-for- type-2-equities
equ_lty_ Hek—type-2 blos f ) I hall
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R0O250/C0030
belele_ SI'.GGI k—Liabiities | sensitiveto-the-equityrisk-for-type-2-equities
eguities

SP\/ recoverables:
s_llleels ASSELS __Equlty elqultyl ."Sk chargefor-type-Z-equities-afterthe
.
Izee_ eulelal blle_s “9.“' |e||||.|su|anee and-SPVs-shall-not
hool iabilities (af iy Fisk {F iies).af I hool I
SPV\/recoverables:

R0250/C0060 |Absolute value after This is the net'capital charge for equity risk (for
shock — Net solvency type 2 equities).after adjustment for the loss
capital requirement — absorbingwcapacity of technical provisions.
equity risk —type 2
equities
shock—Liabilities to-equity-risk(for-type-2 eq_umes) alt_el the sllee_le
(belele_ the-loss ! bt b_e_lene.tlle loss-abserbing-capacity-of-technical
absel_blng capac ity-of BFOVISIONS
teel_nnea_ Hprovisions) .
equ_lty_ Hsk—type-2 Fhe-amount e: I” .SI'a” be-net-ofreinsurance-and
SI'G.GIE S'Q.SS solveney | type 2.99“’"“95 +€ belele_ t_Ine Ie. ss-abserbing
eapl_tal |_equ||e|nent capacity-of-technical provisions
Equ.'t? HSk—type-2
EE.“:."HES — —

gggggl 0261-R0280/ | {sitiarabsolute-values ”"S. S t."e valde-oHt e assets sensnn_e_ tothe
bele_le S.I'eek ASSets equity-risk-{for-each-kind-oHype-2-equities)
equ!ty_ Hisk—type-2 )
equities Izee_ eue|able_s ||e_||| |e||.|su|a||ee and-SPVs-shall-not

Iee_m_elueieei th-this-cel —

RO261-R0280/ | Absolute-values-aftel . ”"S. S t.l'e abselute va lue-of-the asse‘s .Se“’s'“”e o

0048 S.I'GGIE ASSets . _equlty Sefiity ”.SIE (o ea. ch-kind-of-type-2-equities)-after

.
Izee. euelable's I'g.'“ |e||.|su|anee ane-SPVs-shall-net
, ol abool i Ieel _|||e_lue||eel_ H .H Insleelll I o

RO295/C0020 | Equity—risk—qualifying qualifying-infrastructure corporate-equities.
infrastructure-corporate
eguities
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RO291/C0030, ol absol i IGEI ."'S.IHE:EE’.".'.HI"SIEEHI i iabili
R0O295/C0030 | —Equityrisk—gualibying qualifying infrastructure corporate-equities
infrastructure-corporate '
SP\/ recoverables:
I Absol i F his o 4 beol i i —
R0O295/C0040 | risk—gualifying infrastructure-corporate-edUities, after the shock
. 1 .
|||I|a_s_t|uetu|e corperaie _
I II zee_ eulelal blle_s “Ie.“' |e||||-|su|a||ee and-SPVs-shall-net
R0O295/C0050 | theloss-absorbing infrastructuré.corporate equities)-after the shock
I e ) R provisions
qualifying |||I_|_ast|uetu|e _
j ' Fheamount-of TR-shall be-net-of reinsurance-and
SPV\Arecoverables:
R0291/C0060, | Absolute value after This’is the net capital charge for equity risk (for
R0293- shock — Net solvency each kind of qualifying infrastructure corporate
R0295/C0060 | capital requirement = equities) after adjustment for the loss absorbing
Equity risk —qualifying capacity of technical provisions.
infrastructure corporate
equities
R0O295/C0070 | (beforetheless infrastructure corporate equities),-after the shock
abserlingeapacity-6f | | oe o loce aboorbi "rll'l
i ric) lifvi provisions:
i -
|||||a.s.t|uetu|e COFPOFe Fhe-amountof TR-shall be net of reinsurance-and
l SP\/ recoverables:
infrastructure-corporate
eguities
RO206- bet hocl . e )
RO298/C0020 i o L Lvin inf teity " I I
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be included. in thi 1L
corporate-eguities
Fhe-amountof TR shall be net of reinsurance-and
SP\/recoverables:
I Absol i : his o bsol i 1 —
i . tH ) te 9 . I ¥hg .
i I ) gl I af I I II. I I
.
I ' I : ) I hall
be includedsnthi L
I il : iy sl ind ifving. |
I ..5 o ) cions. g8 )
I lifvi ) ) ety I
otherthan-corporate Fhe-amount-of TP-shall-be-net-of reinsurance-and
R0292/C0060, | Absolute value after This is the net capital charge for equity risk (for
R0296- shock — Netisolvency each kind of qualifying infrastructure equities other
R0298/C0060 | capital requitement — than corporate equities) after adjustment for the
Equity risk'=qualifying loss absorbing capacity of technical provisions.
infrastructure other than
c¢orporate equities
RO296- hoel o bilit iyFisk {F b kind of lifvi
. 9 I.. ) I .} . ) isions.
L I . .} gea ) I
. ; ¥ I I ) Ig I : hall | o I
o bles.
RO296- hocl | h kind of i . I
it rict i I i .  tochnical icions.
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corporate-eqities
Property risk
i 0]
before slle_ele ASsets the-property-risk
Property—risk .

II zee_ 9°Ie'a| blle_s “IG.“' |e||||.|su|anee and-SPVs-shall-not
—Property-risk

Fhe-amountof TR-shall be net of reinsurance-and

SPV\/recoverables:

RO300/C0040 | Abselute-values-after Fhis-is tl'e. absolute ’ualue ofthe-assets sensm.ne 9
shoek “S.SEES property-risk-eharge,-afterthe-property-shoek
Property—+isk .

Izee. Q“Ie'al blle_s “9.“' |e||||.|su|anee and-SPVs-shall-not
shock E'ab'““.es tafter | underylng-property ||sleelna|ge_alte| the _plepelty
the IGS.S abselbm_g SI'SGIE. and alte_l .“'e .Iess abserbing-capacity-of
eape&_e_lty e;I technical technical-provisions
risk Fhe-amount-of TR-shall be-net-of reinsurance-and

SPV\/recoverables:

R0O300/C0060 |Absolute valuegafter This is the net capital charge for property risk, after
shock — Net solvency adjustment for the loss absorbing capacity of
capital requirement — technical provisions.
property risk
shocksLiabilities underlying property-risk-charge a.”e' the pllepelty
(belele_ theloss . sheel;_ bt bele_le_ H'e. loss-absorbing-capacity-of
alssel_blng capac ity-of technical-provisions
techaical P rovisions) )

SP\/ recoverables:

Property-risk

Spread risk

R0400/C0060 | Absolute value after This is the net capital charge for spread risk, after
shock — Net solvency adjustment for the loss absorbing capacity of
capital requirement — technical provisions.
spread risk
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spread-risk

before- shock—Assets— | the-spread-risk-on-bonds-andloans:

spreadrisk—bonds-and

loans Recoverablesfromreinsurance-and- SPV/s shallnot

—spread-risk—bonds

andloans Fhe-amountof TR shall benet of reinsurance-and
SPV\/recoverables:

shock—Assets—spread |thespreadrislcenbe wr ndoansafterthe

risk—bonds-and-loans shoek:
Recoverablesfrom«teinsurance-and SP\/s shallnot

shock I=|ab|l|t|e_ s-{(after unden,lymg tne-spread-risk-charge-for-bonds and_

the Ies_s abselbln_g loans _altel the SI.'GGIE anel_ & fe! .“'e loss-abserbing

eapa_e_lty oHtechnical : capacity-of-technicalprovisions

p||9u|5||ens) ISI pread-risk | : hall | o |
SP\/ recoverables:

R0410/C0060 |Absolute value after This is the net capital charge for spread risk on
shock — Net solvency. bonds and loans, after adjustment for the loss
capital requirement.— absorbing capacity of technical provisions.
spread risk .— bonds and
loans If RO010/C0010 = 1, this item represents the net

solvency capital requirement for spread risk —
bonds and loans, calculated using simplifications
) i
(belele. the-loss ) SI'QGIE. bt bEIG.'e. “'e. loss-abserbing-capacity-of
absellbmg capac ity-of technrical-provisions
teelnnel al_p||eu||5|ens|) | : hall | o |
loans SP\/ recoverables:

RO410/C0080 | Absolute-value-after Fhis-is-the gless’e_a. p.|tal charge-forspread RS ko
SI'Q.GIE G'G.SS solvency Ieenels_anel toas 1S+€ bele_le_ “'e. loss-absorbing
capital re quirement capacity-of-technical provisions
spreae-risk—bends-and 1 _thisi
loans H |ggg1g,ggg.1g + t_Ins Herm |ep|ese||ts_g|ess

SI Glue|||6§ elalpltal |ee|u||e| '“e'l't Ie.' SB'.eadl.'E.'Sk. _
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loans{otherthan | infrastructure-corporate:
gualifying-infrastructure | Recoverablesfromreinsurance-and-SPVs-shall-not

than-guakfying onhrwhere-the-split between-R0412-R0413-and

rfrastructure RO414could-be-derivedfrom-the-method-used-for

; I II'..I.I lit il I
R0O410-shall-be-filledHn-

i e cions. Thi

gualifying-infrastructure | reported-onlywhere the-sphit-between-R0412;

investment RO413-and-Rb414could-be-derived-from-the
method u_lsleel Iel' the ealeullem"eln H;”hell ' tll'e spiitis
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loans{otherthan | betweenR0412,R0413 and RO414 could-be
Fhe-amount-of TR-shall be-net-of reinsurance-and
SP\-trecoverables:

I  tochni cime Thi I hall

gualiyinginfrastructare | reported-only-wh er . the-splitbetween-R0412;
method-used-{orthe-calculationWhen-the splitis
nﬁet 9955|!|9Ie enly_l %g’ Ill_Q S.I'a” ble II'IHed "I'
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R0413/C0050
. E Y l . 9 .
. .g . I Y ,
I ..5 . . I . .

I I I ) III isions. Thi g-ca )

qualifying inf ll it ’ I I ) I

investment) be-derivedirom-the-method-usedforthe
The-amount-of TP-shall-be-net-of reinsurance-and
SPV-recoverables:

R0413/C0060 |Absolute value after This is the net capital charge for spread risk on
shock — Net solvency bonds and loans that.are gualifying infrastructure
capital requirement — investment other than infrastructure corporate,
Spread risk — bonds and | after adjustment for the loss absorbing capacity of
loans (qualifying technical provisions. This value shall be reported
infrastructure only where the split between R0412, R0413 and
investment) R0414 ceuldbe derived from the method used for

the calculation. When the split is not possible only
R0410 should be filled in.
If ROO10/C0010 = 1, this item should not be
reported.
bsol I s s tho absol i he liabili —
hocl il .
. .I . .
E . 4 .l Y ,
. 9 I.. ) .I . . cions.
.I ) . g-ea ) I .
I I e, I , I I ) " I
Fhe-amountof TR-shall- be-net-of reinsurance-and
SPV-recoverables:
ool i : — . -
9 I g. . .l
. . y . . I YIRg e
I .' . . I .
l . icions. Thi g-ca )
i @ ¥iRg I . ’ I )
. I II od f I hod ! for il
) | on_ Wi I bt il
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loans{otherthan = |infrastructurecorporate:
gualifying-infrastructure | Recoverablesfromreinsurance-and-SPVs-shall-not

infrastructure R0414 could be derivedfrom-the-method-used-for
| on. . .
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R0412/C0060 |Absolute value after This is the net capital charge for spread risk on
shock — Net solvency bonds and loans other than qualifying
capital requirement — infrastructure investment and infrastructure
Spread risk_— bonds and | corporate, after adjustment for the loss absorbing
loans (other than capacity of technical provisions. This value shall be
qualifying infrastructure |reported only where the split between R0412,
investment) R0413 and R0414 could be derived from the
method used for the calculation. When the split is
not possible only R0410 should be filled in.
If RO010/C0010 = 1, this item should not be
reported.
hocl il )
, .l . .
EI bi .£.|£5g \ after the shoek but bef
loans{otherthan betweenR0O41 2+ R0413-and-R0414-could-be
ifving inf lorived & I hod ! for i leulation.
Fhe amountof TR-shall be net of reinsurance-and
SP¥ recoverables:
.
) i ) . ) l. ¥hg
I . ' e ) .
I I ) cions. Thi g8 )
) E. ) I . |
.I g ' |5 IIII lorived f I
) on. L
. : i I
ﬁ|;;;;;;;5—,|" hould I
reported:
i N yhe bles § .I I hall
. ; be included inthi L
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I qualif hnical cions. Thi I hall | I

infrastructure onhrwhere- the-splitbetween-R0412-R0413-and

investment RO414-could-bederived-from-the-methodused-or
| or Wi o .
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loans-{qualifyying betweenR0412-R0413-and-R0414-could-be
; I I bt i) I hall |
Fhe-amountof TR-shallbe netof reinsurance-and
SP\ recoverables:
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loans{qualifying value-shall-be-reported-only-where the split
infrastructurecorpora s | betweenRO412,RO413-and R0414-could-be
I I . .

loans{qualifving R0414 could-be-derived-from-the-method-used-for
| on. . .
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s ol ol el F il
| rick — bonds and | absorbi it of technical provisions_ Thi
infrastructurecorporate | betweenR0412,-R0413-and-RO414 could-be
. lorived £ I hod ! for i leulation.
) o .

illod.in. I I )
: — 1 _thisi hall I
reported-]

R0420/C0060 |Absolute value after This is the net capital chargexor spread risk on
shock — Net solvency credit derivatives, after.adjustment for the loss
capital requirement — absorbing capacity‘of technical provisions.
spread risk — credit
derivatives

RO420/C0080 | Absolute-value-after ”"S.'S “'e. R ,ea_.p.ltal charge-for-spread ”S.IE o
SI'G.GIE S'Q.SS solvency enesllt_elematlues_ +€ bele_l_e tlne. .Isss abserbing
capital ve quuelnent_ capacity-oHteenhical provisions
Spre ael_usle credit

! Ele.'."’lat'resl i R ool i F — I

c0020 beforeshock—Asseats— | downwardidpward-sheekinrespectto-the-spread

Spre ael_usle credit Fsicon-creditderivatives

dervatives .

elewnwa.lehup_ “a.'d sheek Izee. euelable_s “9.“' |e||.|su|anee and-SPVs-shall-net

oR .G'EE“E derivatives Iee_m-elueleel in-this-cel — —
gggggl 0430-R0440/ | Initial-absolute ua_lue_s__ Fhis-is-the-abselute-value-of El'e.“ab'““es sensitive

before SI'G.GIE I=|ab|_llt|es to-the ele_mmeu ehup_uueu d. Sl'e. ek '_“ respeetio

SP |ea_el Hiske—credit spread-risk-on-credit-derivatives

dervatives )

elew||wa_|d;up_ “a.'d sheck | The-amount-of 1 .slnall be-net-of-reinsurance-and

o cregit Gerivatives S| — _|eeeu9|aleles —

RO430-R0440/ | AbSolutevalues-aftel Fhis-is-the-absolute-value-of-the-assets S€ Asitive

0048 S.I'IGGIE ,.sl_selts_ SP read |the dl.e"l““‘.“a'd.’Hp’“aﬁ'd sllleelal Ie||s-p|ead Fisk-on
downwardfapward-shoek
the IGS.S abselbm_g eredit el_ematlues_ after-the S.I'GGIE a |_el_a|te.| the-less
eapa_e_lty of-technical . abserbing-capacity-of-technical provisions
p'e“'sl.'e'l's). s'pleael Hisk I : hall  roi I
downward/upward-shock | SPV-recoverables:
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R0430—R0440/ | Absolute value after This is the net capital charge for the

C0060 shock — Net solvency downward/upward shock for spread risk on credit
capital requirement — derivatives, after adjustment for the loss absorbing
spread risk — credit capacity of technical provisions.
derivatives —
downward/upward shock
on credit derivatives
downwardiapward-shoek

0080 shock—Gross-solvency | downwardiupward-shockfor-spread-risk-on-credit
derivatives—
downwardiapward-shoek

it derivati
bet hoc) I e i tions.
-, . . . -, . -
securitisation-positions | Recoverablesfrom-reinsurance-and-SPVs-shall-not

RO450/C0030 | Initial-abselute ua_lue_s_ ) Fhis-is-the abs_elute valde © I. tlne_ “ab'““e. S se.nsmue

before SI'G.GIE Kighilities | to-the-spread-risk-on-securitisation-positions
Sprea d '.'Sk . I : )

SPV\/recoverables:
s.||eele nss_e_ts . spread | the sp.lead Fisk-on-securitisation-positions;-after-the
”SIE. . JecHrtisation shoek
PENgPRS )

Izee. eulelable_s ||e_||| |e|||.|su|a||ee and-SPVs-shall-not
shock E'ab'““.es (after | to-the-spread-risk-on-securitisation P esitions .altel
the IQS.S absmbm_g the SI.'%IE anel'a'ltel .tlne loss-abserbing-capacity-of
eapa_e_lty oftechnical . technical-provisions
p'e“'s'e.'.'s) . spleael' ."SIE I : hall  roi I
) SPV recoverables:

R0450/C0060 |Absolute value after This is the net capital charge for spread risk on
shock — Net solvency securitisation positions, after adjustment for the
capital requirement — loss absorbing capacity of technical provisions.
spread risk —
securitisation positions
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R0450/C0070
shock—Liabilities to-the-spread risk-on-securitisation Po SiHORS a_ltel
(belme_ the-loss ) the SI.'QGIE but _Iee_ Iele- the-loss-absorbing-capacity-of
absel_blng capac ity-of technical-provisions
teelnneal_plensmns) )
splea_d_ ”S.IE . Fhe-amount e: I” .slnall be-net-of-reinsurance-and
SI'G.GIE Sle_ss solvency seeuutl_satlen pes_ltlens € _belele EI.'e. Iess-
capital re quirerment abserbing-capacity-oH-technical provisions
splea_d_ ”SI.E ”
bef hoek — A | | ricl i o
seeu Hisation pes_lt_lens_ \
II zee_ eulelal blle_s ||Ie_||| |e||||.|su|a||ee and-SPVs-shall-not
— T 5ol i he liabili —
RO461/C0030 | initial-abselute “a.IHI e_ls_ . ) i o
securitisation-positions—
Thefamountof TR-shall be net of reinsurance-and
SP\/ recoverables:
risk—securitisation securitisation-positions-after the shock
“ e » 1 .
pesmg AS—RGHie $+s
Recoverablesfromreinsurance-and-SPV\s-shall-not
the-loss-absorbing pesitions,-after the shock and after the loss
PrOVISIof .'S) . splead_ .”SIE
Seeu Ftisation-pesitions
SERS! S.I S; _
SP\/ recoverables:
R0461/C0060 |Absolute value after This is the net capital charge for spread risk on
shock — Net solvency senior STS securitisation positions, after
capital requirement — adjustment for the loss absorbing capacity of
w . technical provisions.
securitisation positions —
senior STS securitisation
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R0O461/C0070
SlqgelE I ialgilities I I - I - SIS .-, . -
{before-theloss positions,-after the shock but before the loss

hrical isions: absorbing-capacity-of technical provisions-:
spread-risk—
seetiritisation-pesitions _
SP\/recoverables:
SI'G.GIEI G'G.SS solvency semell S SI Securusation pf 95||t|e_||s He b_el_e|e .tl'e
spread-risk—
Sectitisation-pesitions
before-shock —Assets I ! ric) . L
securitisationpositions—
Ren-senior-STS Recoverablés from reinsurance-and-SPVs shall net
! ol absol I ST A I tho iabili —
Ren-senior-STS The amountof TP shall be net of reinsurance-and
shock —Assets—spread | i ! ric) . o
Hisk—securitisation securitisation-pesitions,after the shock
., . 1 .
pEGSEIEIGIIS NN-Senio _
Ree eulelable_s ||e_|n |e|||.|su|anee and-SPVs-shall-net
: abilities (af _ ) o
the-loss-absorbing positions,-after the shock and-after the loss
PrOVISION _|s) . spleael_ ."SIE .
—hon-senior-STS
SP\/ recoverables:

R0462/C0060 |Absolute value after This is the net capital charge for spread risk on
shqck — Net_ solvency non-senior STS securitisation positions, after
capital requirement — adjustment for the loss absorbing capacity of
w . technical provisions.
securitisation positions —
non-senior STS
securitisation
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R0O462/{C0070
SlqselE I ialgilities I I - I - SIS .-, . -
{before-theloss positions,-after the shock but before the loss
abserbing-capacity-of beorbi ' it of technical -
securitisation-positions—
ReR-seniorSTS Fhe-amount-of TR-shall be-netof reinsurance-and
hock —G | . itions—i-e.bef
capital-reguirement— the loss-abserbing-capacity-of technical-provisions.
spread-risk—
non-senior-STS
spread-risk—
nitial-absolite uallue.s. . Fhis-isthe abs_elute value-of _tl_ne I'.ab'““es. S ens.mue
before Sl'g.ek Liabilities | to-the-spréad-risk-on-resecuritisation-positions
Sprea d '.'SIE " .
seeuutls_a_ E'e'.' pesiions Fhe-amount e: H .slnall be-net-otreinsurance-and
RO480/C0040 | Abselute-values-after Fhis-is-the a_bselute valde .Q.I tlne' assets' .Se“s, ftive-to
s_heels nss_e_ts . spread | the SB'ead. Hsk-on-resecuritisation-positions; afte:
”SIE. . securtisation the-shoek
peswmn_s_ ) )
FesecurtiSpien II zee_ eulelal blle_s “Ie.“' |e||||.|su|a||ee and-SPVs-shall-not
shock I=|ab|I|t|_es tafter | to-thespread-risk-on-resecuritisation pes_mens
the Ies_s abselbln_g aftes “.'e sheek a'.'d aftes E.I'e. Ies.s abserbing
eapa_ellty ottechnical : capacity-oHtechnical provisions
PrOViSIor .'S) } spnead_ .”SIE )
seeunus_a_ t|e|_| positions | The-amount 9: I” .slnall be-net-of-reinsurance-and
R0480/C0060 |Absolute value after This is the net capital charge for spread risk on
shock — Net solvency resecuritisation positions, after adjustment for the
capital requirement — loss absorbing capacity of technical provisions.
spread risk —
securitisation positions —
resecuritisation
{before-the-loss afterthe-shock but-before-the-loss-abserbing
spread-—risk—




s document has beerB@dﬁnI()f efz: Esngxrlﬂlnd/prudential-reguIation/pubIication/2022/november/review-solvency-ii-reporting-phas

seeuutls_e_ttlel_n pesitions bles.
SI'G.GIE G|e_ss solvency |eseeu|_|t|sat|en p'GSIEIGIIS € belele_ tl_|e IQ_SS
capital re qirerment abserbing-capacity-of-technical provisions
splea_el_ ”SI.E ”
seeuutls_ & E'e'.' PSS

-, . . . -, .
securitisation-positions—

Recoverablesfromteinsurance-and-SPVs-shall-not
RO481/C0030 ol abool I is s 1l bebl i he liabili —
H HH™ - - . - .-, . _
before SI'G.GIE Liabilities to-the-spread-isk-on-othersecuritisation-pesitions:
SPre e_mel '.'SIE "
seeuutlsatle_l_n pe_sulens
othersecuritisation I : hall  roi |
SPV\/recoverables:
o T
pesmg AS— othel
Recoverables fromreinsurance-and SPVs shallnot
hock ~ Liabiliies(af ) L
the-lgSs-absorbing securitisation positions,-after the shock and-after
PrOVISIOH .'S) . splead_ .”SIE
seleuutlsatle_l_l pe_smzens
Fhe-amountof TR-shall be net of reinsurance-and
SP\/ recoverables:

R0481/C0060 |Absolute value after This is the net capital charge for spread risk on
shock — Net solvency other securitisation positions, after adjustment for
capital requirement — the loss absorbing capacity of technical provisions.
spread risk —
securitisation positions —
other securitisation
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R0481/C0070
SlqgelE I ialgilities I I - I I .-, . - .- . :
{before-thedoss afterthe shoek but beforethe loss-abserbing
absorbing-capacity-of ity of technical i
securitisation-positions—
SP\/recoverables:
SI'G.GIE Gle_ss solveney | other s_eeuutlsatle_ A pesulens_ H€ be_le_|e EI.'e loss
capital re quirerment abserbing-capacity-oH-technical provisions
Spi ea_el_ ”SI.E "
seleuutlsatle_l_n pe_snlens
before_shock — Assets I | ricl ) . I L
securitisation-positions—
o
H EH'S'.“.G“E*.I type-t
)
I%ee_ euelable_s ||e_|n |e||.|su|eu|ee and-SPVs-shall-net
— Ieel ."'.GIHEIIEEI II“ tllns eeIII the liabili —
R0482/C0030 | Initial-abselute “a.IHI e.IS. . ) . I ]
seeul_lt_lsatlen pesitienp
H a||5|_t|_e||a.| type-t
Fhe-amount-of TR-shall be-net-of reinsurance-and
SP\/ recoverables:
S.I'GGIE nss_e_ts . spread M*&Q‘WWW
eSS tl_a_||5|_t|e||al
)
Izee. eulelable_s ||e_||| |e|||.|su|a||ee and-SPVs-shall-not
iabilities (af ) . I |
the-loss-absorbing securitisation-positions,-after the shock-and-after
i i - ' - - - -
eapa_e_lty oftechnical ) theloss-absorbing capacity of technical provisions.
PrOVISIOH .'S) . spleael' ."SIE
seeul_lt_lsatlen pesitions
trad '.5.'“9'.'&' ;type = _
SP\/ recoverables:
R0482/C0060 |Absolute value after This is the net capital charge for spread risk on
shock — Net solvency transitional type 1 securitisation positions, after
capital requirement —
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spread risk —
securitisation positions —

transitional type 1

adjustment for the loss absorbing capacity of
technical provisions.

securitisation
’ :Ibsellute v allu_le_ S aftes Fhis-is-the abs.elute value .e.l the-liabilities-sensitive
{beforetheloss securitisation pesitions,-after the shock but before
technical-provisions)—
oy : . g
securitisationpositions—
H a||5|_t|_e||a_l type-t Ihe—ameant—eﬂp—shau-be-net—ef—mmsuﬁcanee-and.
shock — Gross solveney . v HiORS—i-e.
capital-requirement— before the loss-abSérbing capacity-of technical
seeul_lt_lsatlen Positions
H eu|5|_t|_ena'l typet
beforeshock —Assets I i L
secuiitisation-peosiions—
securitisation
Recoverablesfromreinsurance-and- SP\/s shallnot
be included in thi L
RB483/C0030 I“"?al ablselul e "a.|ul e_ls_ ) Fhis-is-the abs.elute value-ofthe-iabilities-sensitive
securitisationpositions—
securitisation
Fhe-amountof FR-shallbe-net of reinsurance-and
SP\/ recoverables:
”SIE. . Seeurtisation positions—afterthe shoek:
positions—guaranteed
ST Ase
Recoverablesfromreinsurance-and- SRPVs shallnot
be included inthi L
’ (Ibsellute v allu_le_ S aItEelﬁ Fhis-s-the abs.elute value-ot-the-liabilities-sensitive
theloss-abserbing securitisation positions,-after the shock and-after
provisions)—spread-risk
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—guaranteed-STS
SPV recoverables:

R0483/C0060 |Absolute value after This is the net capital charge for spread risk on
shock — Net solvency guaranteed STS securitisation positions, after
capital requirement — | 54justment for the loss absorbing capacity of
w . technical provisions.
securitisation positions —
guaranteed STS
securitisation
’ :Ibsellute ; allu_le_ S afte! Fhis-is-the abs.elute valde phife-liabilities-sensitive
alesel_bmg capae tby-of the-loss-absorbing-capacity-of technical-provisions:
technicalprovisions)—
spread-risk—
guaranteed STS The-amountef FP-shall be netof reinsurance-and
slle_els G'Q.SS solvency | guatanteedS1 S. Securiksation-pesitions 6 _b_elele.
capital Faquirament thedloss-abserbing-capacity-ottechnical provisions
splea_el_ ”SI.E "
guaranteed-STS

Concentration risk

before shock—Assets— |the-marketrisk-concentrations
marketrisk
cbncentrations - =1
;
Hem re presents-the abse_ lute—value GI.“'E, assels
sel'.'s'“". e-to-the |na|Is_et RS I.E ee_neentlatlen aftes
captives:
Recoverablesfromreinsurance-and-SPVs shall-not
R0O500/C0060 |Absolute value after This is the net capital charge for market risk
shock — Net solvency concentrations, after adjustment for the loss
capital requirement — absorbing capacity of technical provisions,
market risk aggregated for each single name exposure.
concentrations For captive undertakings, if cell R0040/C0010=1,
this item represents net capital charge for market
risk concentration, calculated using simplified
calculation.
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Currency risk

R0O600/C0060 |Absolute value after This is the sum for the different currencies of:
shock — Net solvency — the capital requirement (including after the loss
capital requirement (after | absorbing capacity of technical provisions) for an
the loss absorbing increase in value of the foreign currency against
capacity of technical the local currency;
provisions) — currency — the capital requirement (including after the loss
risk absorbing capacity of technical provisions) for a

decrease in value of thé foreign currency against
the local currency.
shock—Gross-solvency | —the capitalreguirement-{before theloss
the-local-currency:
) i
the &t pital |ee|u'||e|ne||t (b_elele t||e_ I_ess
albselbmg_eapellelty ? Ilteeﬁlnne_al provisions) Ie'. a
the-local-currency:
T initial absol i hisis 1 Lyl o —
) i
Curreney '.'SIE HREFEESE/ )
elleelﬁeas_e n-the-value of II zee_ eulelal blle_s ||Ie_||| |e||||.|su|a||ee and-SPVs-shall-net
—Curreneyrsk—
W ol -6 thetforeign SPV recoverables.
currency

RO610-R0620/ | Abselute-values-after Fhis-is tl'e. abselute-value-of a_ssets Sensitive te.

©0040 shock ns_sets. currency-increase/decrease risk-after-the-shoek
Curreney '.'SIE HREFeasel )
deeleas_e -the-valve-of II zee_ eulelal blle_s ||Ie_||| |e||||.|su|a||ee and-SPVs-shall-not

9 ) — —

gg%gl R0610-R0620/ | Absolute v alu_ es after Fhis-is-the a_bselute Vet ue-of I|ab|_l|t|es (alt_e_l the
shock E'ab'““.es tafter |loss E.‘.bse'b"'g eapae_lty oftechnical PrOVIS ons)
the IGS.S aleselbln_g Sensitive t.e currency-increase/decrease-risk-after
eapa_e_lty oftechnical the-shoek
p_lel “'S.'e“s) gzb"l' ERcY I : hall o |
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R0610-R0620/

Absolute value after

This is the net capital charge for currency

C0060

shock — Net solvency

increase/decrease risk, after adjustment for the

capital requirement (after

loss absorbing capacity of technical provisions. In

the loss absorbing
capacity of technical

R0610 only the currencies where the increase
shock is the largest shall be reported and in R0620

provisions) — Currency

only the currencies where the decrease shock is

risk — increase/ decrease

the largest shall be reported.

in the value of the
foreign currency

T Abool I F — e
C0070 Fhis-is the EFIQSEIHEE “.EHHE o “ale!lmss (lgE.IE.'E the
shoek E.IGEIE'E EI'E. toss toss E.E.ISSE”Q"'g capacity of techical ISIE"I.SIE”S)
absorbing-capacity of SIEHS:H”EI E.E cHFfency-increase/decrease fiskaftel
technical PFO “ISI.E“S)
;I HHFERey |'|5I£| ”'EIIEEESEF’ oy £ TR chall]  roi |
!lisligil: Efﬁ s is 1 T or
capital fequirement loss-abserbingeapacity of Technical provisions—n
(a“dHE‘."'g the IES. S I;;éiglenly KMHrencies-where-the Herease
EEIGSEI.IG"'Q Gapackty of SHOGk IS thQ lEHg.ESE shall-be reporied and in| 0626
techmical IS.H”IE'.E“S) oRly- thifgiFEncies-where H'.E decrease-shoek-s
;I HFFEREY '.'SIEI "'Elleaseﬁ' the-lpagSa/Shall-be reported
he fore]

Diversification

within market risk module

R0O700/C0060

Diversification within

This is the diversification effect within the market

market risk module=

risk module as a result of the aggregation of the net

net

capital requirements (after loss absorbing capacity
of technical provisions) of the single risk sub—
modules.

Diversification shall be reported as a negative value

when it reduces the capital requirement.

Total solvency

capital requirement for

market risk

R0800/C0060

Total market risk — Net

This is the total net capital charge for all market

solvency capital
requirement

risks, after loss absorbing capacity of technical
provisions, calculated using the standard formula.

RO8006/C0080

Total-marketrisk—
Gross-selvency-capital
reguirement

Fhis-is-the-total-gross-capital-chargeforall-market
”SIES. € *GIH, eing-oss abse_ thing-capacity-ot-technical






