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) is EIOPA?

EIOPA is part of the European System of Financial Supervision and it's
core responsibilities are to support the stability of the financial system,
transparency of markets and financial products as well as the protection
of policyholders, pension scheme members and beneficiaries. EIOPA is
commissioned to monitor and identify trends, potential risks and
vulnerabilities stemming from the micro-prudential level, across borders
and across sectors.

How do you fulfil these
responsibilities?
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Annotated templates to DPM

L]

S.0L.02.01
Bl-Solo

501020101

Basic information - General

C0010

Undertaking name ROD10 Metric: 5tring TS/Legal name of undertaking

Undertaking identification code RODZ0 Al1/A1 Metric: String Ts/Undertaking identification code

Type of undertaking RO040 AT Metric: Type of undertaking

Country of authorisation RO050 212 Metric: Country of authorisation

Language of reporting ROO70 Al3 Metric: Language of reporting

Reporting submission date ROOBOD A2 Metric: Date TD/Reporting date

Reporting reference date RODS0 A3 Metric: Date TD/Reference date

Regular/Ad-hoc submission RO100 Metric: Regularf/Ad-hoc submission

Currency used for reporting RO110 Ad Metric: Currency used for reporting (Full scope)

Accounting standards RO120 AS Metric: Accounting standards (Individual)

Method of Calculation of the SCR RO130 AB P Metric: Method of Calculation of the SCR

Use of undertaking specific parameters RO140 Metric: Use of undertaking specific parameters (Individual)

Ring-fenced funds RO150 AR Metric: RFF (Full scope)

Matching adjustment RO170 Metric: Matching Adjustment

Volatility adjustment RO180 Metric: Volatility adjustment

Transitional measure on the risk-free interest rate RO1%0 Metric: Transitional measure on the risk-free interest rate

Transitional measure on technical provisions RO200. Metric: Transitional measure on technical provisions

Initial subkmission or re-submission 0210 Metric: Initial submission or re-submission
|I.abe| Name Owner Datatype Domain Hierarchy Member Period type
| Metric: Method of Calculation of the SCR eil676 s2md enum:enumerationltemType AP 3 instant

3: Method of Calculation of the 3CR

o Information about data type to be reported for datapoint

Standard formula x3
o Every datapoint must have one and only one Metric Partial internal model 2
Full internal model xl

e  Annotation: ,Metric: XXXX”, where XXXX could be il B - [ e

String, Decimal, Monetary, enumerationItemType, etc.
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y
Three step pyramid approach E’IDI:]E

Ad-hoc
requests

Implementation
in SAS
/ Bl business requirements\

The project was run as a series of stages, starting with the most basic
reports and using the knowledge gained to refine and enhance the later
stages.
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Creating the ABT in SAS Enterprise

2103

eg Process Flow
= 53 FST_INDICATORS
7] Expont Fie [FST_INDICATORS] Sl iobe
= 53 FST.CC The join to SUBMISSION INFO is part of a dirty fix for Net Claims incurr
quﬁw*ﬁsﬁm but according to $.05.01.02 it should be R1700. As a temporary fix we b: { ol
R T coom: TABLE WORK.FST_S050102_1 AS pnem oo Hiosopouce L :
B ey ot i SELECT t1.VAL, i Sol.. |R1420 C0300 | Rensurers'share Total 58
ABT FST -S050101 t1.SUBMISSION_INFO_ID, b 5a.. |R1600 O30 |Net Toa ]
£5.FREQUENCY_LEVEL, Sol.. |R1410 C0300  |Gross Total 58
2. DPMCODE, Sal.. |R1700 C030  |Net Total 6
t;.DPHCOD! AS COL_DPMCODE, =i [fich o T =
A g SoL [RI0 (020 |Boensesmoumed | Otherlfe meurance
©2.PARENT_ID R1700 C0240 Net Other ife insurance 66
FROM CR_VW_LB.F_PR_CL_EX LOB_LIFE tl Sol.. |R1900 020 |B d
LEFT JOIN CR_VW_LB.D_PR CL EX LOB t2 ON (tl1.D_PR CL_EX LOB_ID = t2 Sol... |R1700 C0230 Net Indexdinked and unt dnked insurance 3
LEPT JOTH CR_WH, 15, SUBHSSION THPO £5 ON £3. SUBKEOSTON, TRPO_ID = uilnen  bow Dbl remie =
. t t5. =t 1
WHERE t2.DPMCODE LIKE 'R1410’| el RIS (e L rdoxinked ond el red eroce =
or (t2.DPMCODE LIKE 'R1420' and t4.DPMCODE LIKE 'C0300') Sd.. [R1410 C0240  |Gross Other fe insurance 8
or (t2.DPMCODE LIKE 'R1500°) /* Requested by Matteo */ Sol.. |R1410 C02%0  |Gross Indexinked and untinked nsurance 58
or (t2.DPMCODE LIKE 'R1600' and t4.DEMCODE LIKE 'C0300°) ol |R1410 C0240  |Gross Cther e insurance 58
or (t2.DPMCODE LIKE 'R1610' and t4.DPMCODE LIKE 'C0300') 1sa |R1e10 020 | Gross dacikiad and Uit bRl S 53
or (t2.DPMCODE LIKE 'R1700') W |6 = i
or (t2.DPMCODE LIKE 'R1800')
or (t2.DPMCODE LIKE 'R1900' and t4.DPMCODE NOT LIKE 'C0300') /* Re Sol.. |R1500 020 |Het Indriiload and urkirked nrance =
or (t2.DPMCODE LIKE 'R2600');  Sol... |R1500 C0240  |Net Other ife insurance 8
QuIT; b So. |R1800 0230 |Net Indexinked and unt inked nsurance o
b sal... |[R1700 0230 |Net Indexinked and unt inked nsurance 6
) l/’;!:h;ga;ar:;‘m:ggo;géagz' for QFS Group (the only affected template) to 'Rl Sol.. |R1800 C0240 Net Other e insurance. )
B FST_ _1b; :
g,g st SET WORK.FST_S050102_1; y S |R1700 R0 [Nt Otherfe rrence £
& (&) CR_ABT IF FREQUENCY LEVEL = 'Quarterly Financial Stability reporting Group' AND ¥ Sol... |R1500 C0240 | Expenses incuted Other e insurance .
@ () CREXTR RUN; y Sol.. |R1600 CO300  |Net Total 2
@) CRINIT Y Sol... |R1610 C0300  |Gross Total 66
:gg:'v‘vwmm /* Then we delete all 'R1800' since we are interested only in Net Claims in U 5o |R2600 0300 | Total mxpenses Tots
QMA;S = is introduced when we create the final ABT. This completes the dirty fix  Sol.. Net Total
© () MAPSGFK EDATA WORK.FST_8050102_1c; o e —
1 SET WORK.FST_S050102_1b; i
=@ IF DPMCODE = 'R1800' THEN DELETE; Sal.. Net Total
L3 ] DROP FREQUENCY_LEVEL; Sal. Gross Total
g RUN;  sal.. Net Total
]
@&
®
@
(] Fles
@[ SASAppVA
£ &OMPS-m
+ Private OLAP Servers
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Ié http: fjeivpr-sas0:

Designer.jsp O & /2 Industry overview

x|

File Insert View Help Sign Out
= m |
x = 1) ties % -
Objects ‘ Data ‘ imports | $2v| ) Autoupate | L% | | ] Showreportprompts | Propertes X[ st [oi [ R R [ AL [t |
[lo_INDICATORS I+] | O pashboard 1 -]
‘B "5 -Iﬁ- B 31 December 2015 30 November 2017
re < Annual SOLO & 3CB (incl ECB) | v ~ General
=] 1January2016§§ 20 ﬁugustzﬂﬂ'/ﬁ Name *‘D hboard 1 |
ashboar
v M Category [ Layout | Tiled
M COUNTRY_NAME 35 Dashboard 1 ¥ Dashboard2 ¥/ SCRratio analysis ¥ MCRratio analysis ¥/ Assets and liabilities analysis (EUR bn.) B Geographicalviz ¥ for Boxplot = 4 ¥
M D_CURRENCY_I 15 w Section Prompts
mEu 2
M EUincl. EEA 2
M Euro zone 2| SCR ratio COUNTRY_NAME
= L
M FREQUENCY_GR.. 11 EUincl. EEA UNITED KINGDOM 3
M FREQUENCY_LE.. 19 GERMANY
M MCR filters 4 DENMARK
% REFERENCE_DA. 39 EUlnd. EEA uALTA
— CYPRUS
#j REFERENCE_DAT.. @ — POLAND
M SCR Ceiling 2 CROATIA
M SCRfitters 4 NORWAY
. oth SWEDEN
M SUBMISSION.. 5,000+ : er SLOVENIA
M TAfitters 3 . SPAIN H
M THRD_counTRY.. 6| |4 CZECH REPUBLIC J
m Tipe af || 0% 500% 1,000% 1,500% H%
v & Geography SCR ratio (prudential reporting) - W. avg. by TA “SLOVAKIA
@ GEO_COUNTRY_.. 35 Type ITALY
¥ &% Hierarchy W Life undertakings ™ Non-Life undertakings M Undertakings pursuing both life and non-life insurance activity ROMANIA
42 EUincl. EEA Hierarchy LIECHTENSTEIN
4%, Hierarchy1 MCR ratio %
EU incl. EEA —_—
ik Hierarchy2 FRANCE
¥ & Measure LUXEMBOURG
& Excess of assets overli... Uinel EEA BULGARIA
& EXCHANGE_RATE - %
& Frequency BELGIUM
& Group SCR_Total L GREECE
e PORTUGAL
Property Value Other NETHERLANDS
Name ICELAND
UNITED KINGDOM (GIBRALTAR]
Classification LATVIA
0% 200% 400% 600% 800%
Format MCR ratio (prudential reporting) - W. avg. by TA 600% 800% 1.000%
Aggregation Typs SCR ratio (prudential reporting) - W. avg. by TA / MCR ratio {prudential re...
Sort Options W Life undertakings M Non-Life undertakings M Undertakings pursuing both life and non-ife insurance activity W SCR ratio (prudential reporting) - W. avg. by TA M MCR ratio (prudential reporting) - W. avg. by TA

fsan| O]

B2 i e
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Extracts from Visual Analytics ={(m]ml—

Euro (trillions)

€12 e
€1.00
€0.75

€0.50

€0.25

€0.00
Tiers Tier 1nr. Tier1r. Tier2 Tier3 Final Tier1nr. Tier1r. Tier 2 Tier 3 Final
Period 4th quarter 2015 135t quarter 2016

Euro (Percent Difference from Previous Period)

18.01%

10%

5%

0%

‘5* o ‘

=3.33%

Tiers Tier 1 nr. Tier1r. Tier 2 Tier3 Tier 1nr. Tierdr. Tier2 Tier 3
Period Ath quarter 2015 15t quarter 2016
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AUSTRIA DENMARK
FINLAND GERMANY
DENMARK NORWAY
SWEDEN FRANCE
CROATIA MALTA
GERMANY ITALY
FRANCE LUXEMBOURG
BELGIUM AUSTRIA
PORTUGAL CROATIA
NORWAY SPAIN
CYPRUS UNITED KINGDOM
SLOVENIA FINLAND
ITALY SLOVAKIA
SPAIN POLAND
UNITED KINGDOM HUNGARY
POLAND BELGIUM
LUXEMBOURG SWEDEN
GREECE PORTUGAL
NETHERLANDS NETHERLANDS
IRELAND CYPRUS
LIECHTENSTEIN SLOVENIA
ROMANIA LIECHTENSTEIN
BULGARIA ROMANIA
ESTONIA IRELAND
SLOVAKIA LITHUANIA
CZECH REPUBLIC ESTONIA
MALTA GREECE
LATVIA BULGARIA
HUNGARY CZECH REPUBLIC
LITHUANIA LATVIA
W Market risk to Total Net BSCR % W LAC TP to SCR excl. CAO %
W Counterparty default risk to Total Net BSCR % W LAC DT to SCR excl. CAO %
M Life underwriting risk to Total Net BSCR % B Operational risk to SCR excl. CAO %
Health underwriting risk to Total Net BSCR % Adjustment due to RFF/MAP nSCR aggregation to SCR excl CAO %
m Non-life underwriting risk to Total Net BSCR % W CAOto SCR excl. CAO %
B Diversification risk to Total Net BSCR % B Gross BSCR to SCR excl.CAO %
® Intangible asset risk to Total Net BSCR % m Cap. req. IORPs (Directive 2003/41/EC) to SCR excl. CAO %
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Sankey diagram
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Extracts from Visual Analytics E’IDI:]E
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Extracts from other reports -

Colleges E’IDI:]E

‘Sum of Percentage

Investment Mix Comparison Group & Solo Undertakings

30/06/2016‘31/03/2016‘30/06/2016 31/03/2016’30/06/2016 31/03/2016‘30/06/2016]31/03/2016!30/06/2016 31/03/2016 30/06/2016 31/03/2016 30/06/2016 31/03/2016 30/06/2016 31/03/2016

-20%
® Cash & Deposits u Collective Investments Undertakings ® Corporate Bonds — Financial and insurance activities
m Equity ® Net Derivatives ® Participations
¥ Property u Government Bonds # Corporate Bonds — Non-Financial and insurance activities
 Structured notes " Mortgages and loans
Entity -7 Year ~
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Extracts from other reports - PGA

SCR Coverage Ratio

Selected peer group Mon-LifeDirectEmall
|selected compari =N |
Investments
Peer group - own country (all compani
14
Life DirectSmall
pu =
% 10 Government Bonds jaseselecttypeufinvestment
T
i
i Summary view
.ié 4 0%
é 2 0%
0 N B >
& 505
L T S—
& ,.ség\‘ ~F o ..E) 205 W Peer group country
205 L W Peer group EU
- 10%
Peer group - own country (SF companig o . . . L .
14 Property Participations Equities - listed  Equities- Government  Corporate Structured  Collateralised Collective Derivatives Deposits Other
g 1 unlisted Bonds Bonds notes securties Investments investments
E 10
4 Peer group - Country Peer group - EU
% - 12 140
'E + 10 - 120 4
Z 2 4 2 100 -
o . . 3 L
e 3 & 3
s* &2’@‘ o @wﬁ & g fsdgp 4 5 T 80
& & e o
J J
Zz Zz
2+ 20 1
0+ T T T T 0+ T T T T
065-106¢ 1056205 2056305 3054405 A0 056-1066 1056205 2056305 3054405 Al
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Extracts from other reports -

Network diagram E’IDI:]E

Self placement UL assets - Q2 2017

Select by Groups v
Asset classes
OO Cash and deposits
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Colleges Brexit Bitcoin Peer
Groups

Business Intelligence

Data preparation, analytics & expertise

Consumer | | Oversight Financial FPS,
Protection Stability Branch
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Thank you!
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