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	ITEM
	CELL NUMBER(S)
	DEFINITION
	EXAMPLE

	1. 
	Purpose
	N/A
	This sheet requires inputs for the capital requirements of each risk type and sub-risk type.  

This sheet needs to be populated by insurers considering all the annual SCR log files and the annual CPR template, as the supporting sheets are not required for quarterly reporting. Calculations could be performed using the annual template, if necessary. The calculations are based on the Prudential Standards; however, there will be no full recalculation of the SCR required – the SCR to be reported could be the SCR that was calculated in a previous period or approximated using simplifications which need to be explained in the “COMMENTS” section in rows 106 to 121.
Where simplifications or approximations are used (whether overall or for particular products), it is still required to allocate the capital requirement to the relevant risk types and sub-risk types, even if done approximately and allowing for proportionality and materiality.
	N/A

	2. 
	Interest Rate Risk Correlation
	Rows 17 and 18
	Users need to select whether the capital requirement for nominal interest rate risk was zero or derived from the upward or downward shock. This is required for the calculation of the correlation between interest rate risk and each of equity risk, property risk and spread risk. It should be selected for both the current and previous quarter.


	N/A

	3. 
	Currency Risk Correlation
	Rows 20 and 21
	Users need to select whether the capital requirement for currency risk was derived from the upward or downward shock. This is required for the calculation of the correlation between currency risk and each of equity risk. It should be selected for both the current and previous quarter.


	N/A

	4. 
	Interest Rate Risk
	Row 23
	Users are required to input the interest rate risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net interest rate risk capital charge.

[Refer to FSI 4.1]


	N/A

	5. 
	Equity Risk 


	Row 24
	Users are required to input the equity risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net equity risk capital charge.

[Refer to FSI 4.1]


	N/A

	6. 
	Property Risk


	Row 25
	Users are required to input the property risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net property risk capital charge.

[Refer to FSI 4.1]

	N/A

	7. 
	Spread & Counterparty Default Risk 
	Row 26
	Users are required to input the spread & counterparty default risk capital charge before risk mitigation as well as the net currency risk capital charge.

[Refer to FSI 4.1]


	N/A

	8. 
	Currency Risk 


	Row 27
	Users are required to input the currency risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net currency risk capital charge.

[Refer to FSI 4.1]

	N/A

	9. 
	Concentration Risk 


	Row 28
	Users are required to input the concentration risk capital charge before risk mitigation as well as the net concentration risk capital charge.

[Refer to FSI 4.1]
	N/A

	10. 
	Illiquidity Premium Risk
	Row 29
	Users are required to input the illiquidity premium risk capital charge before risk mitigation as well as the net concentration risk capital charge.

[Refer to FSI 4.1]


	N/A

	11. 
	Single Equivalent Scenario adjustment to management action 
	Row 30
	Users are required to input the single equivalent scenario adjustment to management action capital charge before risk mitigation as well as the net single equivalent scenario adjustment to management capital charge.

[Refer to FSI 4.1]
	N/A

	12. 
	Mortality Risk
	Row 42
	Users are required to input the mortality risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net mortality risk capital charge.

[Refer to FSI 4.2]

	N/A

	13. 
	Longevity Risk
	Row 43
	Users are required to input the longevity risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net longevity risk capital charge.

[Refer to FSI 4.2]

	N/A

	14. 
	Disability / Morbidity Risk
	Row 44
	Users are required to input the disability / morbidity risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net disability / morbidity risk capital charge.

[Refer to FSI 4.2]


	N/A

	15. 
	Life Lapse Risk
	Row 45
	Users are required to input the life lapse risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net life lapse risk capital charge.

[Refer to FSI 4.2]

	N/A

	16. 
	Life Expense Risk
	Row 46
	Users are required to input the life expense risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net life expense risk capital charge.

[Refer to FSI 4.2]

	N/A

	17. 
	Life CAT Risk
	Row 47
	Users are required to input the life CAT risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net life CAT risk capital charge.

[Refer to FSI 4.2]

	N/A

	18. 
	Retrenchment Risk
	Row48
	Users are required to input the retrenchment risk capital charge before risk mitigation, the effect of risk mitigation and counterparty default adjustment as well as the net retrenchment risk capital charge.

[Refer to FSI 4.2]

	N/A

	19. 
	Premium and reserve risk
	Row 60
	Users are required to input the premium and reserve risk capital charge before risk mitigation, the effect of risk mitigation as well as the net premium and reserve risk capital charge.

[Refer to FSI 4.3]

	N/A

	20. 
	Lapse risk
	Row 61
	Users are required to input the lapse risk capital charge before risk mitigation as well as the net lapse risk capital charge.

[Refer to FSI 4.3]

	N/A

	21. 
	Catastrophe risk
	Row 62
	Users are required to input the catastrophe risk capital charge before risk mitigation, the effect of risk mitigation as well as the net catastrophe risk capital charge.

[Refer to FSI 4.3]

	N/A

	22. 
	Risk Mitigation from Stop-Loss Reinsurance Arrangements
	Row 69
	Users are required to input the effect of risk mitigation from stop-loss reinsurance arrangements.

[Refer to FSI 4.3]
	N/A

	23. 
	Risk Mitigation from Other Reinsurance Arrangements
	Row 69
	Users are required to input the effect of risk mitigation from other reinsurance arrangements.

[Refer to FSI 4.3]
	N/A

	24. 
	Impairment of Counterparty Default Risk
	Row 71
	Users are required to input the impairment of counterparty default risk relating to risk mitigation assumed from stop-loss and other reinsurance arrangements.
[Refer to FSI 4.3]

	N/A

	25. 
	Optional Adjustment
	Row 73
	Users are required to input the optional adjustment, if applicable.

[Refer to FSI 4.3]

	N/A

	26. 
	Simplification for First-Party Insurance Structures
	Row 75
	Users are required to input the NLUR capital charge for all first-party insurance structures for which the simplifications were used.

[Refer to FSI 4.3]
	N/A

	27. 
	Operational Risk
	Row 94
	Users are required to input the operational risk capital charge.

[Refer to FSI 4.4]
	N/A

	28. 
	Loss Absorbing capacity of deferred taxes
	Row 95
	Users are required to input loss absorbing capacity of deferred taxes.

[Refer to FSI 4]
	N/A

	29. 
	Participations
	Row 96
	Users are required to input the strategic participation risk.

[Refer to FSI 4]
	N/A

	30. 
	SCR Adjustment: Cells
	Row 98
	Users are required to enter the SCR adjustment relating to cell arrangements.

[Refer to FSI 4]
	N/A

	31. 
	SCR Adjustment: Other RFFs
	Row 99
	Users are required to enter the SCR adjustment relating to other RFF arrangements.

[Refer to FSI 4]
	N/A

	32. 
	Simplification used
	Row 105
	Users are required to select the simplification that was used in the calculation of the SCR.
	N/A
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