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This presentation … 

• … is meant to provide an overview 

 

• … is meant to provide practical information 

 

• Technicalities of Reporting Spreadsheet will be 
covered later in this event 

 

• Questions? 
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Objectives of Quantitative 
Assessment 

• Quantitative Assessment (QA) will facilitate EIOPA 
advice on solvency of IORPs 

 

• QA will produce data on six examples of potential 
prudential frameworks based on holistic balance 
sheet (HBS) 
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QA Timeline and Process 

• Participants submit data to national supervisors 
by 10 August 2015 

 

• Participants will communicate with national 
supervisors, not directly with EIOPA  
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QA Package 

• Technical Specifications 

 

• Reporting Spreadsheet 

 

• Qualitative Questionnaire 

 

• Supporting Spreadsheets („helper tabs“) 
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QA Technical Specifications 
(1) 

• QA is based on „holistic balance sheet“ (HBS)  

 

• Technical Specifications deal with valuation of HBS 
and calculation of Solvency capital requirement 
(SCR) 

 

• Valuation also used for HBS in stress test  
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QA Technical Specifications 
(2) 

• Examples of supervisory frameworks are derived 
from 2 Baseline Scenarios 

 

• Information is requested on value of best estimate 
of technical provisions using adjustments to the 
risk free interest rate curve 

 

• Valuation date is 31/12/2014 
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QA Technical Specifications 
(3) 

• Balancing item approach 

 

• Benefits and contributions to be included in cash-
flows 

 

• Risk Margin: More flexibility 
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QA Technical Specifications 
(4) 

• Principle based approach to valuation of sponsor 
support 

 

• SCR: Modified approach to calculation of loss 
absorbing capacity 

 

• SCR: Not all (sub-)modules are mandatory 
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Qualitative Questionnaire 

Spreadsheet and Word template, asking for 
additional information on 

 

• Risk margin 

• Sponsor support 

• Cash flows to be included in technical provisions 

• Impact of potential prudential frameworks 

• Methodology of deriving values for potential future 
frameworks 

• etc. 
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Reporting Spreadsheet 

• Reporting Spreadsheet includes DB/hybrid stress 
test and QA 

 

• In the remaining part of this presentation we will 
look into the part of the Reporting Spreadsheet 
dealing with QA 
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Reporting Spreadsheet - 
Overview 

19 May 2015 



13 

Reporting Spreadsheet – 
CommonData (1) 
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Reporting Spreadsheet – 
CommonData (2) 
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Reporting Spreadsheet – 
Baseline Scenarios (1) 
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Reporting Spreadsheet – 
Baseline Scenarios (2) 
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Reporting Spreadsheet – 
Baseline Scenarios (3) 
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Reporting Spreadsheet – 
Baseline Scenarios (4) 
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Reporting Spreadsheet – 
Baseline Scenarios (5) 
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Reporting Spreadsheet - 
ExampleX 
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Reporting Spreadsheet – 
ExampleX.alt 
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Reporting Spreadsheet – 
Overview.QA 
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Thank you! 
 
 
Any questions? 


