SCR – B3B
Solvency Capital Requirement – Counterparty default risk 




	ITEM
	CELL NUMBER(S)
	DEFINITION
	EXAMPLE
	PURPOSE

	General Comment
	N/A
	The template is designed to allow an understanding of how the counterparty default risk element of the SCR has been calculated and what are the main drivers.

It has to be completed by:

· all undertakings on the standard formula;

· all undertakings on partial internal models (although they will only complete it for those elements that are calculated by the standard formula);

	N/A
	The template is designed to allow an understanding of how the counterparty default risk element of the SCR has been calculated and what are the main drivers.


	Type 1 exposures –  Single name exposure X – Loss Given Default
	A0.X
	The Loss Given Default of the Xth (X<=10) largest single name exposure in term of Loss Given Default.


	15
	Supervisors can understand which counterparties  are giving rise to counterparty default capital charges for undertakings, their relative importance, and how they fluctuate.

	Type 1 exposures – Single name exposure X – Probability of Default
	B0.X
	The Probability of Default of the Xth (X<=10) largest single name exposure in term of Loss Given Default.


	10
	Supervisors can understand which counterparties  are giving rise to counterparty default capital charges for undertakings, their relative importance, and how they fluctuate.

	Type 1 exposures – Gross capital requirement (excluding the loss-absorbency capacity of  technical provisions)
	C0
	The overall total of the Type 1 exposure; this is the gross capital charge for counterparty default risk arising from all Type 1 exposures as defined for  Solvency 2 purposes.


	10
	 Supervisors can understand which counterparties  are giving rise to counterparty default capital charges for undertakings, their relative importance, and how they fluctuate.

	Type 2 exposures – overall gross capital charge (excluding the loss-absorbency capacity of  TP)
	C1
	The overall total of the Type 2 exposure; this is the gross capital charge for counterparty default risk arising from all Type2 exposures, as defined for Solvency 2 purposes.
	10
	Supervisors can understand which counterparties  are giving rise to counterparty default capital charges for undertakings, their relative importance, and how they fluctuate.

	Type 2 exposures - Receivable e from Intermediaries due for more than 3 months – Loss Given Default
	A2
	This is the Loss Given Default for Type 2 counterparty risk arising from intermediaries.
	7
	Supervisors can understand which risks are giving rise to capital charges for undertakings, their relative importance, and how they fluctuate.

	Type 2 exposures -  All type 2 exposures other than receivables from Intermediaries due for more than 3 months –  Loss Given Default
	A3
	This is the Loss Given Default for Type 2 counterparty risk arising from all type 2 exposures other than receivables from Intermediaries due for more than 3 months. 
	3
	Supervisors can understand which risks are giving rise to capital charges for undertakings, their relative importance, and how they fluctuate.

	Diversification within module – gross
	C3
	This is the gross diversification effect allowed in aggregation of capital requirements for counterparty default risk for type 1 and type 2. C3= C4 - (C0+C1) 
	-5
	This allows supervisors to understand impact of the diversification on the overall counterparty default risk capital charge. 

	Total counterparty default risk – gross capital charge (excluding the loss-absorbency capacity of  TP)
	C4
	This is the total of the gross capital charge for counterparty default risk. It should agree with the figures reported in cell B2 of template SCR-B2A.

	20
	This allows supervisors to understand the impact on the capital charge of the adjustment for loss absorbing capacity of technical provisions

	Total counterparty default risk – net capital charge (including the loss-absorbency capacity of  TP)
	D4
	This is the total of the net capital charge for counterparty default risk. It should agree with the figures reported in cell A2 of template SCR-B2A.
	15
	This allows supervisors to understand the impact on the capital charge (including the adjustment for loss absorbing capacity of technical provisions)
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