G03


	ITEM
	CELL NUMBER(S)
	DEFINITION
	EXAMPLE
	PURPOSE

	General Comment
	N/A
	Data on SCR’s, MCR’s and eligible own funds on solo level of all EEA (re)insurance entities and non EEA (re)insurance entities (when Solvency II rules are used)  are required here as well as the way these data are calculated (standard formula, internal model, capital add-on) when the D&A method is applied. 
For non-EEA (re)insurance entities data on local capital requirements and eligible own funds are required as well when both SolvencyII rules are used and when not used, regardless of the method of calculation  (AC, D&A or a combination of methods).
	N/A
	To have an overview of solvency assessments at solo level for all EEA(re)insurance entities included via D&A and for all non-EEA (re) insurance entities regardless of the method of calculation 

	Legal name of the entity 


	A1
	All EEA (re)insurance entities included in the group solvency calculation via D&A , whether controlled or not controlled, that are listed in G01 should be listed here.
All non-EEA (re)insurance entities, when both Solvency II rules are used and when not used, regardless of the method of calculation  (AC, D&A or a combination of methods) that are listed in G01 should be listed here. 

These are all entities within the group that require an (re)insurance authorisation by the national supervisor.

Insurance holding companies, ancillary entities and entities in other financial sectors than (re)insurance are not listed here.
	ABC
	To have an overview of solvency assessments at solo level for all the (re)insurance entities

	Identification code

	A2
	The unique reference code attached to the entity in column A1 is the one indicated in G01. It can be derived from national registration systems .
	1234
	To identify the entities on the basis of unique identification codes

	EEA entities and non EEA entities (using SII rules) included only via D&A 
	B1-M1
	These cells need to be filled in for:

· all EEA (re)insurance entities and 
· all non-EEA (re)insurance entities when Solvency II rules have been used

that are included in the group solvency calculation  via the Deduction and Aggregation method . 

For non-EEA entities, if solvency II rules have been used information on solo MCR, solo internal model and solo capital add-on is non-relevant 

The split of the SCR on sub-risk modules is not mandatory for non-equivalent non-EEA entities and for EEA entities using internal models
	N/A
	To have an overview of Solvency II requirements at solo level for all the (re)insurance entities, if Solvency II rules apply under the D&A method of calculation

	SCR Market Risk 


	B1
	Solo SCR Market Risk for each entity as calculated in solo template SCR – B3A
	
	To have an overview of SCRs at solo level for all the (re)insurance entities on more granular basis when D&A is applied

	SCR Counterparty Default Risk
	B2
	Solo SCR Counterparty Default Risk for each entity as calculated in solo template SCR – B3B
	
	To have an overview of SCRs at solo level for all the (re)insurance entities on more granular basis when D&A is applied

	SCR Life Underwriting Risk
	B3
	Solo SCR Life Underwriting Risk for each entity as calculated in solo template SCR – B3C
	
	To have an overview of SCRs at solo level for all the (re)insurance entities on more granular basis when D&A is applied

	SCR Health Underwriting Risk
	B4
	Solo SCR Health Underwriting Risk for each entity as calculated in solo template SCR – B3D.
	
	To have an overview of SCRs at solo level for all the (re)insurance entities on more granular basis when D&A is applied

	SCR Non-life Underwriting Risk
	B5
	Solo SCR Non-life Underwriting Risk  for each entity as calculated in solo template SCR – B3E
	
	To have an overview of SCRs at solo level for all the (re)insurance entities on more granular basis when D&A is applied

	SCR 

Operational Risk
	B6
	Solo SCR for every entity as calculated in solo template SCR – B3G.
	
	To have an overview of SCRs at solo level for all the (re)insurance entities on more granular basis when D&A is applied

	Solo SCR
	B7
	Solo SCR for each entity as calculated in solo template SCR – B2A, SCR – B2B or SCR-B2C.
	25
	To have an overview of SCRs at solo level for all the (re)insurance entities

	Solo MCR
	C1
	Solo MCR for each entity within EEA as calculated in solo template MCR – B4A or MCR – B4B (for composite insurance undertakings)
	15
	To have an overview of MCRs at solo level for all the (re)insurance entities

	Eligible Solo Own Funds
	D1
	Eligible Solo Own Funds to cover the SCR as calculated in solo template OF – B1. Total own funds need to be filled in here. No restrictions on availability for the group apply yet. 
	30
	To have an overview of eligible own funds for all the (re)insurance entities

	Standard Formula used
	E1/

F1/

G1
	In case any of the entities listed here, has used (partially) the standard formula (Art.104) for calculation of solo SCR, the following details need to be specified here:

 specific parameters,

 simplifications and 

the use of partial internal models. 
	N/A
	To have an overview of calculation methods used for solo SCRs 

	If undertaking specific parameters used specify where
	E1
	In case any of the entities listed here, has used undertaking specific parameters (Art. 110, Art. 104 (70) for calculating solo SCR, the area(s) for which these parameters are used need(s) to be filled in here. 
	For instance: legal expenses
	To have an overview of specific parameters used

	if Simplifications used specify where
	F1
	In case any of the entities listed here has used simplifications (Art. 109, Art.101 (3)) specific parameters for calculating solo SCR, the area(s) for which these simplifications are used need(s) to be filled in here.
	Life
	To have an overview of simplifications used

	if Partial Internal Model used specify where
	G1
	In case any of the entities listed here, has used a partial internal model(s) (Art. 112 and  Art.113)for calculating solo SCR, the area(s) for which this/these are used need(s) to be filled in here.
	Market
	To have an overview of partial internal models used

	Group or solo Internal Model Used
	H1/

I1/

J1
	In case any of the entities listed here has used a full internal model (Art. 112) for calculating solo SCR, few details on these models need to be given here. 
	N/A
	To have an overview of calculation methods used for solo SCRs 

	Group or solo internal model
	H1
	In case any of the entities listed here has used a full internal model (Art.112, Art. 231) for calculating solo SCR, it has to be stated whether this regards a solo internal model or group internal model (closed list)
	Group
	To have an overview full of internal models used

	Date of initial approval
	I1
	In case a group or solo internal model is approved by solo supervisor (Art. 112), the date of this approval is requested here. 
	01-03-2013
	To have an overview of important dates regarding the approval of internal models within the group

	Date of approval of latest major change
	J1
	In case a major change of group or solo internal model is approved by solo supervisor (Art.115), the date of this approval is requested here.
	15-01-2014
	To have an overview of important dates regarding the approval of internal models within the group

	Solo Capital Add-On
	K1/

L1/

M1
	In case a capital add-on applies to any of the entities listed here (Art. 37), few details need to be given here.
	N/A
	To have an overview of capital add-ons at solo level within the group 

	Date of decision
	K1
	In case a capital add-on applies to any of the entities listed here (Art.37), the date of the decision is requested here
	01-06-2013
	To have an overview of important dates regarding capital add-ons at solo level within the group

	Amount
	L1
	In case a capital add-on applies to any of the entities listed here (Art.37), the exact amount is requested here
	5
	To have an overview of impact of capital add-ons at solo level within the group

	Reason
	M1
	In case a capital add-on applies to any of the entities listed here (Art.37), the reason(s) stated by the supervisor in it’s decision is/are requested here
	Governance
	To have an overview of reasons for capital add-ons at solo level within the group

	Non EEA entities (both using SII rules and not using SII rules) regardless of the method used 
	N1-R1
	Data on local capital requirements and own funds for non EEA entities should be gathered here in any case both when Solvency II rules are used and when not used, regardless of the method of calculation (AC, D&A or a combination of methods)  as they will provide the group supervisor with the overview of local requirements and the assessment of the difference between local and Solvency II data when Solvency II data are used.
	N/A
	To have an overview of local capital requirements and eligible own funds from non EEA entities. 

	Local capital requirement 
	N1
	Local solo capital requirement that triggers first intervention by local supervisor needs to be filled in here.
	12
	To have an overview of local capital requirements from non EEA entities.

	Local minimum capital requirement 
	O1
	Local solo minimum capital requirement that triggers final intervention -  withdrawal of the authorisation-  by local supervisor needs to be filled in here. This figure is needed to calculate the group SCR floor.
	8
	To have an overview of local minimum requirements from non EEA entities.

	Eligible own funds in accordance with local rules
	P1
	Eligible Solo Own Funds to cover the local capital requirement need to be filled in here as calculated according to local rules. No restrictions on availability for the group apply yet.
	12
	To have an overview of eligible own funds from non EEA entities.


