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	Company Name:
	

	Contact Name:
	

	Contact Number/Email:
	


Section 1 – Timing
	Q. Assuming a pre-application process will commence during 2010, please provide an indication of when the undertaking would wish to engage with the Financial Regulator in a pre-application.

	

	Q. Please provide an indication of when the undertaking intends to apply for approval to use its internal model to calculate the SCR
.

	


Section 2 – Model Classification

Please choose one of the options below. (Undertakings intending to use a Group Model should provide the expected EU country of approval. Currently there are no non-EU countries with equivalence status.)
Group Full Internal Model will apply to the Irish regulated entity 

 FORMCHECKBOX 

Solo Full Internal Model will apply to the Irish regulated entity

 FORMCHECKBOX 

Group Partial Internal Model will apply to the Irish regulated entity   
 FORMCHECKBOX 

Solo Partial Internal Model will apply to the Irish regulated entity

 FORMCHECKBOX 

Other relevant information:

Section 4 – Scope of the Internal Model

For which risk modules, sub models or business lines in the SCR do you plan to substitute internal models for standard model?

	
	Yes
	No

	Non-Life Underwriting Risk

· Non-Life Premium and Reserve Risk

· Non-Life Catastrophe Risk
	 FORMCHECKBOX 

 FORMCHECKBOX 

	 FORMCHECKBOX 

 FORMCHECKBOX 


	Life Underwriting Risk

· Mortality Risk

· Longevity Risk

· Disability/Morbidity Risk

· Life-Expense Risk

· Revision Risk

· Lapse Risk

· Life Catastrophe Risk
	 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

	 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 


	Health Underwriting Risk

· Health insurance obligations pursued on a similar technical basis to that of life insurance (SLT Health)

· Health insurance obligations not pursued on a similar technical basis to that of life insurance (Non-SLT Health)
	 FORMCHECKBOX 

 FORMCHECKBOX 

	 FORMCHECKBOX 

 FORMCHECKBOX 


	Market Risk

· Interest Rate Risk

· Equity Risk

· Property Risk

· Spread Risk

· Currency Risk

· Market Risk Concentrations
	 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

	 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 

 FORMCHECKBOX 


	Credit Risk
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Operational Risk
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Other – (please give details)

	 FORMCHECKBOX 

	 FORMCHECKBOX 



Section 5 – Justification for Partial Internal Model

Please provide the reason(s) for using a Partial Internal Model.

	
	     Details

	Partial Internal Model transitory step to full internal model
	

	Risk not covered by standard formula
	

	Certain Risk covered adequately by standard formula (e.g. a Non-life company could have a premium and reserve PIM but rely on the standard formula for market risks)
	

	Business unit not covered adequately by standard formula
	

	Business unit outside the scope of the internal model 
	

	Better reflection of risk profile 
	

	Other
	


Section 6 – Current Use

In which areas within your company are Internal Models already used?

	
	Yes
	No

	Risk limit setting
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Risk Strategy
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Capital allocation
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Strategic business decisions
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Budgeting
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Product development
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Pricing
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Performance analysis
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Asset Liability Modelling
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Reinsurance
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Bonus setting
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Investment policy
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Dividend payments
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Market consistent technical provision
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Cost of Capital risk margin
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Assessment of uncertainty in technical provisions
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Asset allocation
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Management compensation
	 FORMCHECKBOX 

	 FORMCHECKBOX 


	Other


	 FORMCHECKBOX 

	 FORMCHECKBOX 
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� Please assume the earliest date possible will be the Directive’s implementation date, i.e. 1 November 2012.
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