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Chapter 11
Instructions regarding reporting templates for group undertakings

S.37.01 — Risk concentration

General comments: Require the groups to provide the total exposure to each counterparty
rather than provide details of each transaction/balance.

This section relates to annual submission of information for groups.

This template shall include the total of all significant risk concentrations between entities-in
scope—of the group supervision and third parties, irrespective, ofithe) choice of calculation
method or whether sectoral solvency rules have been used for, the purposes of the group
solvency calculation.

The aim is to list the most important exposure (value of the éxposure) by counterparty and by
type of exposure (group or/and entity) outside the sgope ©6f the ref/insurance group (Faximum
exposure-per-contractand if a reinsurer fails; off/balance sheet risk concentration). It can be
understood as the maximum possible exposure‘@n‘a contractual basis and not necessarily be
reflected on the balance sheet, but not taking.fito account any risk mitigation instruments or
techniques. Thresholds can be fixed by the group supervisor after consulting the group itself
and the college.

ITEM INSTRUCTIONS
Name of the

C0010 | external This,is the'name of the external counterparty of the group.
counterparty

Identification code The Legal Entity Identifier (LEI) attached to the investor/buyer/transferee if existent.

C0020 | of the counterparty
of the Group If none is available this item shall not be reported.

Identification of the code used in item ‘Identification code of the counterparty of the

Group’:
ID code type of the
CO0030 | counterparty of the 1 — LEl
Group
9 — None
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Identify the ISO Code (3166—1 alpha—2) of country from which the exposure
comes from. If there is an issuer of for example a bond, this is the country where
the headquarters of the entity issuing the bond is located.

Country of the
exposure

C0040

Description of the type of exposure. Derivatives and collaterals are also to be
included as well as exposures to sovereign counterparties. If there is more than one
type of exposure per counterparty, separate entries have to be reported in separate
rows. The following closed list shall be used:

1 — Assets — bonds
2 — Assets — equity
3 — Assets — reinsurance
4 — Assets — others

Nature of
exposure 5 — Liabilities — insurance

C0050

6 — Liabilities — loans

7 — Liabilities — debts

8 — Liabilities — othefs

9 — Off-balance—Sheet (contingent asset)
10 — Off—balance—sheet (contingent liability)

Derivativesishall be reported net of collateral.
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Rating of the exposure at the reporting reference date issued by the nominated

C0080 | External rating credit assessment institution (ECAI).

Identify the credit assessment institution (ECAI) giving the external rating. in C0080,
by using the following closed list. In case of ratings issued by subsidiaries of the
ECAI please report the parent ECAI (the reference is to ESMA list of credit rating
C0090 | Nominated ECAI agencies registered or certified in accordance with Regulation (EC) No 1060/2009
of the European Parliament and of the Council of 16 September 2009 on credit
rating agencies). In case of ratings provided by subsidiaries of the ECAI please

report the parent ECAI (the reference is to ESMA list of credit rating agencies

registered or certified in accordance with Regulation (EC) No 1060/2009 of the
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European Parliament and of the Council of 16 September 2009 on credit rating
agencies).

Euler Hermes Rating GmbH (LEI code: 391200QXGLWHK9VK6V27)

Japan Credit Rating Agency Ltd (LEI code: 35380002378CEGMRVW86)

BCRA-Credit Rating Agency AD (LEI code: 747800Z0IC3P66HTQ142)

Creditreform Rating AG (LEI code: 391200PHL11KDUTTST66)

Scope Ratings GmbH (LEI code: 391200WUMEZUQFHDWE91)

ICAP Group SA (LEI code: 2138008U6LKT8VG2UKS85)

GBB-Rating  Gesellschafts, fur  Bonitatsbeurteilung GmbH  (LEI  code:
3912000LWXCTKPADV\/72)

ASSEKURATA Assekuranz Rating-Agentur GmbH (LEI code:
529900977LET WIJF3295)

ARC Ratings, S.A. (LEI code: 2138000ZNJQMV6UA7D79)

AM/Best Europe

A.M. Best (EU) Rating Services B.V. (LEI code: 549300Z2RUKFKV7GON79)

AM Best  Europe-Rating  Services  Ltd. (AMBERS) (LEI code:
549300VO8J8ESIQV1T26)

DBRS Ratings Limited (LEI code: 5493008CGCDQLGT3EH93)
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Fitch

Fitch France S.A.S. (LEI code: 2138009Y4TCZT6Q0J069)

Fitch Deutschland GmbH (LEI code: 213800JEMOT1H45VN340)

Fitch Italia S.p.A. (LEI code: 213800POJ9QSCHL3KR31)

Fitch Polska S.A. (LEI code: 213800RYJTJPW2WD5704)

Fitch Ratings Espafa S.A.U. (LEI code: 213800RENFIIODKETEG0)

Fitch Ratings Limited (LEI code: 2138009E8YAHVC8W3Q52)

Fitch Ratings CIS Limited (LEl c6de: 213800B7528Q4DIF2G76)

Moody’s

Moody’s Investors Service Cyprus Ltd (LEI code: 549300V4LCOYCMNUVRS81)

Moody’s krance S.A.S. (LEI code: 549300EB2XQYRSE54F02)

Moaody’s Deutschland GmbH (LEI code: 549300M5JMGHVTWYZHA47)

Moody'’s Italia S.r.l. (LEI code: 549300GMXJ4QK70UOUG8)

Moody’s Investors Service Espafia S.A. (LEI code: 5493005X59ILY4BGJK90)

Moody’s Investors Service Ltd (LEI code: 549300SM89WABHDNJ349)

Moody’s Investors Service EMEA Ltd (LEI code: 54930009NU3JYS1HTT72)
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Moody’s Investors Service (Nordics) AB (LEI code: 549300W79ZVFWJCD2Z223)

Standard & Poor’s

;&P Global Ratings Europe Limited (LEI code:5493008B2TU3S6QE1E12)
gRIF Ratings S.r.l. (LEI code: 8156001AB6A1D740F237)

;apital Intelligence Ratings Ltd (LEI code: 549300RE880JP9J24Z18)
E_uropean Rating Agency, a.s. (LEI code: Q97900BFME0000038276)
;(esor Risk Management SL (LEI codex959800EC2RH76JYS3844)
;rved Rating Agency S.p.A_(LEl code: 8156004AB6C992A99368)

;oll Bond Rating Agency.(EEI code: 549300QYZ5CZYXTNZ676)

The Economist(Intelligence Unit Ltd (LEI code: 213800Q7GRZWF95EWN10)

Dagong s Etrope Credit Rating Srl (Dagong Europe) (LEI code:
815600BF4FF53B7C6311)

Spread Research (LEI code: 969500HB6BVM2UJDOC52)

EuroRating Sp. z 0.0. (LEI code: 25940027QWS5GMO74003)

HR Ratings de México, S.A. de C.V. (HR Ratings) (LElI code:
549300IFL3XJKTRHZ480)

Egan-Jones Ratings Co. (EJR) (LEI code: 54930016113PD33V1H31)
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modeFinance S.r.l. (LEI code: 815600B85A94A0122614)

INC Rating Sp. z 0.0. (LEI code: 259400SUBF5EPOGK0983)

Rating-Agentur Expert RA GmbH (LEI code: 213800P30OOBSGWN2UES1)

Kroll Bond Rating Agency Europe Limited (LEI code: 5493001NGHOLC41ZSKO05)

Nordic Credit Rating AS (LEI code: 549300MLUDYVRQOOXS22)

DBRS Rating GmbH (LEI code: 54930033N1HRPUEY71370)

Beyond Ratings SAS (LEI code: 9695006 0RIPPZ3QSM810)

Other nominated ECAI

C0091 | Internal rating Internal rating of the exposure for undertakings using internal model to the extent
that the internal ratings aré used in their internal modelling. If an internal model
undertaking is using solély external ratings this item shall not be reported.

Identify the econhomic sector of issuer based on the latest version of NACE code.
The letter reference of the NACE code identifying the Section should be used as a
minimumyfor identifying sectors (eg ‘A’ or ‘A0111’ would be acceptable) except for
the NACE relating to Financial and Insurance activities, for which the letter
identifying the Section followed by the 4 digits code for the class should be used
(eg K64171).

C0100 | Sector
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Solvency Il value of the exposure as of the reporting date for the balance—sheet type
of exposures (code 1 to 8 from C0050) and maximum possible value, if possible,

regardless of their probability for off—balance sheet items (code 9 to 10 from C0050).

Value of the

C0150 exposure It is also applicable for reinsurance contracts:

e For reinsurance ceded the amount of the reinsurance recoverables shall be
reported,;
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e For reinsurance accepted the amount of technical provisions shall be
reported.

C0160 | Currency Identify the ISO 4217 alphabetic code of the original currency of the exposure.

Only applicable if the exposure is ‘Assets — Reinsurance’: In the case the
reinsurer has to pay resulting from a reinsurance contract, this is the maximum
amount to be payable to the contract party by the reinsurer taking into account the
specificities of the reinsurance contract.

Maximum amount
C0170 | to be paid by the
reinsurer






