Template AS-D1S
1. Purpose: This template will only be required for undertakings with structured products above a certain materiality threshold. It applies to assets with CIC security categories 5 (Structured notes) and 6 (Collateralised securities), and allows for specific detailed analysis of structured products, taking into account their specific characteristics, and contribute to a full vision of the risks in the investment portfolio.
2. Potential benefits: The benefits for supervisory purposes and policyholder protection come from the fact that combined with the detailed list of investments (AS-D1 or AS-D1Q), the information collected through this template provides the means of properly assessing financial risks in a standard way, without putting additional reporting burden.
3. Potential costs: The non-regular request of structured products data starts from the principle that this information is essential for undertakings themselves to properly manage the risk when investing materially in structured products, which implies that they will have to bear the cost anyway.

4. Application to groups: yes (both default method and deduction and aggregation method)
5. Materiality thresholds: this template should only be reported if the Solvency II value of structured products represents more than 10% of the total investments in BS-C1 (cell A4)  
6. Public disclosure: no

7. Frequency: annual
