Assets – D4


	ITEM
	CELL NUMBER(S)
	DEFINITION
	EXAMPLE
	PURPOSE

	General Comment
	N/A
	Split, for all and each investment fund, by main asset categories, main geographical zones and currency (local or foreign). For derivatives the geographical zone should be the country of the counterparty.
Each investment fund must be reported only once in relation to each portfolio and / or each ring-fenced or other internal fund. So consequently a given investment funds that is part of the investments of several funds (e.g. several ring fenced funds) will result in as many lines as the funds where the investment fund is present.
This template is also applicable to investment funds that are in portfolios held for unit-linked and index-linked products.

For reporting at group level, where investments funds are consolidated on a line by line basis, all material risks are captured on the consolidated balance sheet. In result, these investments shall not be included in the template.

At group level, the template is applicable for method 1 (Accounting  consolidation-based method), method 2  (Deduction and aggregation method) and a combination of methods 1 and 2.

Where method 1 is used, the consolidated position of the assets (i.e. net of IGT) within the group must be reported.

Where method 2 is used, the detailed list of the assets of each undertaking using this method must be reported net of IGT in the template as well as the legal name of the undertaking.

The following cells should be completed by both solo entities and groups unless indicated otherwise. Please see end of log for group specific cells.
	N/A
	Have a look-through perspective on CIS / UCITS => analyse the content of their asset portfolio directly, through main types of investment, to assess investment risks for these portfolios

	ID Code
	A1
	ISIN if available, other "recognized" code otherwise (CUSIP, Bloomberg ticker,...) or undertaking-specific if nothing else is available (e.g.: property)
	FR0010456764 (for ISIN)


	Will facilitate data collection, identification, sharing and checking

	ID Code Type
	A2
	Type of ID Code used for the “ID Code” item from a closed list of possible ID code types
	ISIN, CUSIP, Bloomberg, Undertaking-specific
	Identify what type of code is the ID Code



	Fund Number
	A3
	Applicable to assets held in ring-fenced or other internal funds (defined according to national markets). This number must be consistent with the fund number in TP Life F3 (cell A3).
	Undertaking-specific code
	Will identify assets’ categories held in ring-fenced (or internal) funds that are not freely disposable

	Underlying asset category
	A4
	Identify the securities categories present in the investment fund.

Use the securities categories defined in the CIC table. 
The equity CIC category, which is 3, must be additionally split between 3L and 3NL (for listed and non-listed equity). 
Investment fund’s liabilities should be identified with an (L).


	1/ 2 / 3L / 3NL /L / ...
	Have a breakdown of the investment fund assets by type of investment

	Geographical zone of issue
	A5
	Breakdown of asset category by issuer geographical zone. Identify the geographical zone of the security category, using the following  closed list of geographical zones:

· EEA

· OECD (non-EEA)

· RoW (rest of the world)

	EEA / OECD / RoW
	Have a breakdown of the investment fund assets by geographical risk. Enables geographical risk assessment of total portfolio, when combined with the same risk assessed using information reported in D1

	Currency – Local or foreign
	A6
	Identify whether the currency of the asset category is local or foreign currency. The local currency is the currency in which the undertakings (or group) prepare its financial statements. All other currencies are referred to as foreign currencies.

Must use the following closed list:

· Local currency

· Foreign currency

	L / F
	Have a breakdown of the investment fund assets by currency risk. Enables currency risk assessment of total portfolio, when combined with the same risk assessed using information reported in D1


	Total amount
	A7
	Total invested amount in the asset category. This corresponds to the amount invested by asset category, geographical zone and currency group through investment funds. For liabilities it must be negative.
	150000€
	

	
	
	The following cells should only be completed by groups 
	
	

	Methodology used for group solvency calculation
	A0
	Specification of the method used for group solvency calculation


	The closed list is the following:

1. Accounting consolidation-based method (method 1)

2. Deduction and aggregation method (method 2)

3. Combination of methods 1 and 2
	Enables supervisors to analyse the content of the template according to the method used for group solvency calculation.



	Legal name of the undertaking
	A50
	The cell should be filled in only where Deduction and aggregation method (method 2) is used. 
	Axa Vie
	Enables supervisors to link the asset and the undertaking which holds the asset.



