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EIOPA field test on revised and newly proposed templates in SII 2020 review

Summary
EIOPA published today a field test on revised and newly proposed templates in the context of the Solvency II
2020 review. (full press release here).

The field test is based on the templates and instructions of templates as published in the Consultation on
supervisory reporting and public disclosure. It is open for all solo undertakings and service providers.

The field test is voluntary and feedback can be sent to CP-19-004@eiopa.europa.eu using the comments
template, the deadline to submit comments is 31 January 2020.

All the files can be obtained EIOPA’s surveys page.

In terms of next steps Insurance Europe proposes the following:

@ We ask members to let us know whether companies from their respective markets will test the package or
parts of it.

@ Should companies decide to test the proposals, the secretariat proposes that members gather feedback at
national level

@ The secretariat would plan to compile a preliminary summary of views in early January, to circle back for
discussion with all interested members (Supervisory Reporting PG)

@ On the basis of emerging common views, Insurance Europe and members can provide feedback to EIOPA/EC
alongside the individual company input.

Background

Aim of the field test

Provide undertakings the possibility to implement the new and revised reporting requirements, to identify main
issues and to report on them. The field test does not aim that National Competent Authorities (NCAs) receive
real data. Experience shows that many important questions and concerns including those linked with the
interpretation of which information is requested, are raised during implementation. To address these questions
and concerns, EIOPA conducts this field test and welcomes any feedback, eg questions, concerns and any
problem encountered during the test phase.

Prudential Team o

Insurance Europe aisbl ¢ Rue Montoyer 51, BE-1000 Brussels
Tel: +32 2 894 30 39 ¢ E-mail: Prudential@insuranceeurope.eu the consent of Insurance Europe, must be clearly
attributed to Insurance Europe and must include the

date of the Insurance Europe document.

© Reproduction in whole or in part of the content of this
document and the communication thereof are made with


https://eiopa.europa.eu/Pages/News/EIOPA-launches-field-test-on-revised-and-new-templates-under-Solvency-II-reporting-and-disclosure-review-2020.aspx
https://eiopa.europa.eu/Pages/News/EIOPA-launches-field-test-on-revised-and-new-templates-under-Solvency-II-reporting-and-disclosure-review-2020.aspx
https://eiopa.europa.eu/Pages/News/Consultation-on-supervisory-reporting-and-public-disclosure.aspx
https://eiopa.europa.eu/Pages/News/Consultation-on-supervisory-reporting-and-public-disclosure.aspx
https://eiopa.europa.eu/Pages/News/Consultation-on-supervisory-reporting-and-public-disclosure.aspx
https://eiopa.europa.eu/Pages/News/Consultation-on-supervisory-reporting-and-public-disclosure.aspx
mailto:CP-19-004@eiopa.europa.eu
mailto:CP-19-004@eiopa.europa.eu
https://eiopa.europa.eu/Publications/EIOPA-Field%20test_comments%20template.xls
https://eiopa.europa.eu/Publications/EIOPA-Field%20test_comments%20template.xls
https://eiopa.europa.eu/Publications/EIOPA-Field%20test_comments%20template.xls
https://eiopa.europa.eu/Publications/EIOPA-Field%20test_comments%20template.xls
https://eiopa.europa.eu/publications/surveys
https://eiopa.europa.eu/publications/surveys

I
wee insurance
Wi europe

Templates covered

S.04.03 - Basic Information - list of underwriting entities

S.04.04 - Activity by country - location of underwriting

S.04.05 - Activity by country - location of risk

S.14.01 - Life obligations analysis

S.14.02 - Non-life business - policy and customer information

S.25.01 - Solvency Capital Requirement - for undertakings on Standard Formula

S.25.02 - Solvency Capital Requirement - for undertakings using the standard formula and partial
internal model or full internal model

SR.25.02 - Solvency Capital Requirement - for undertakings using the standard formula and partial
internal model or full internal model - RFF/MAP

S.29.05 - Detailed analysis per period for life insurance and reinsurance undertakings - Technical
flows and Technical provisions

S.29.06 - Detailed analysis per period for non-life insurance and reinsurance undertakings -
Technical flows and Technical provisions

S.42.01 - Cyber risk

S.43.01 - Internal model - Additional information on IM

S.43.02 - Internal model - Market & credit risk and sensitivities

S.43.03 - Internal model - Credit event risk for financial instruments

S.43.04 - Internal model - Credit risk Non-Financial Instruments

S.43.05 - Internal model - Non-life & Health non-slt

S.43.06 - Internal model - Output correlations between undertaking's internal lines of business
S.43.07 - Internal model - Life & health risk

S.43.08 - Internal model - Operational risk

S.43.09 - Internal model - Model Changes

Content of the taxonomy package
The field test is based on the templates and instructions of templates as published in the Consultation on
supervisory reporting and public disclosure (see Annexes). The package consists of:

@ DPM excel files (Annotated templates and DPM dictionary; list of the same data points is included in the
Annotated templates file, suggestions regarding potential validation checks are added as comments)

@ XBRL files

@ Database

Some templates, namely S.01.01, S.01.02, S.01.03 and T.99.01, were added to the package to assure that the
field test DPM and XBRL taxonomy consists of the same functional templates as the officially released taxonomy
packages, e.g. 2.4.0.

Conceptually two sets of templates are mutually exclusive and shall be treated as two different approaches to
gather information about the Internal Models details:

@ Variant 1 (open template gathering information about all relevant types of risks):
S.43.01 - Internal model - Additional information on Internal Models
@ Variant 2 (set of separate templates, mostly closed templates, gathering information about different types
risks):
S.43.02 - Internal model - Market & Credit Risk and Sensitivities
S.43.03 - Internal model - Credit event risk for Financial Instruments
S.43.04 - Internal model - Credit risk Non-Financial Instruments
S.43.05 - Internal model - Non-life & Health non-slt
S.43.06 - Internal model - Output correlations between undertaking's internal lines of business
S.43.07 - Internal model - Life & health risk
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S.43.08 - Internal model - Operational risk

Although, there is no intention to collect real data during the field test exercise, the 2.4.0 taxonomy architecture
has been used including its 2.4.0 Filing rules. Please note that the potential final implementation of the template
may include also further improvements coming from the technical means review to be conducted in the coming
months.

Participants and process

@ The field test is open for all solo undertakings and service providers. EIOPA appreciates the participation of
different types and sizes of undertakings.
@ Stakeholders are invited to participate in the field test, testing one, some or all of the templates.

Timin

@ Feedback is welcome until the 31 January 2020 and has to be sent via email using the comments template
to the following email address: CP-19-004@eiopa.europa.eu

@ Feedback received until 31 January 2020 will support EIOPA ongoing discussions with stakeholders on and
considerations of the issues. However, EIOPA also welcomes feedback after that date, to be considered for
the future development of the Implementing Technical Standards (ITSs) on reporting and disclosure.
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