This document has been published as part of CP12/23.
Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2023/june/review-of-solvency-ii-adapting-to-the-uk-insurance-market

Bank of England PRA

List of appendices

Consultation paper | CP12/23

June 2023




This document has been published as part of CP12/23.

Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2023/june/review-of-solvency-ii-adapting-to-the-uk-insurance-market

Bank of England | Prudential Regulation Authority Page 1

This document outlines the appendices accompanying CP12/23.

Chapter 1 - Overview

Appendix 1: PRA statutory obligations

Chapter 2 - Transitional measures on technical

provisions and the risk-free interest rate

Appendix 2: PRA Rulebook: Solvency Il Reform Instrument 2023

Appendix 3: Draft amendments to SS17/15 — Solvency lI: transitional measures
on risk-free interest rates and technical provisions

Appendix 4: Permissions for transitional measures on technical provisions and
risk-free interest rates

Chapter 3 - Internal models

Appendix 2: PRA Rulebook: Solvency Il Reform Instrument 2023

Appendix 5: Solvency Il internal models: Permissions and ongoing monitoring
Appendix 6: Expectations for meeting the PRA’s internal model requirements for
insurers under Solvency Il

Appendix 7: Draft amendments to SS5/14 — Solvency ll: calculation of technical
provisions and the use of internal models for general insurers

Appendix 8: Draft amendments to SS15/15 — Solvency Il: approvals

Appendix 9: [Deleted in its entirety] SS12/16 — Solvency II: Changes to internal
models used by UK insurance firms

Appendix 10: Draft amendments to SS17/16 - Solvency Il: internal models —
assessment, model change and the role of non-executive directors

Appendix 11: Table of internal model tests and standards streamlining and how
it corresponds to the EIOPA self-assessment template

Appendix 12: Tables of examples of the use of proposed safeqguards and MLASs
Appendix 25: Sll Review: Draft Consequential Reporting and Disclosure
templates and LOG file instructions

Chapter 4 - Capital add-ons

Appendix 2: PRA Rulebook: Solvency Il Reform Instrument 2023
Appendix 13: Solvency llI: Capital add-ons


https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app1.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app2.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app3.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app3.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app4.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app4.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app2.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app5.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app6.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app6.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app7.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app7.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app8.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app9.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app9.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app10.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app10.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app11.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app11.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app12.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app25.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app25.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app2.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app13.pdf

This document has been published as part of CP12/23.

Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2023/june/review-of-solvency-ii-adapting-to-the-uk-insurance-market

Bank of England | Prudential Regulation Authority Page 2

Appendix 14: Draft amendments to SS4/15 — Solvency ll: the solvency and
minimum capital requirements

Appendix 15: Draft amendments to SS12/15 — Solvency II: Lloyd's

Appendix 16: Draft amendments to SS9/15 — Solvency Il: Group Supervision

Chapter 5 - Groups

Appendix 2: PRA Rulebook: Solvency Il Reform Instrument 2023

Appendix 16: Draft amendments to SS9/15 — Solvency Il: Group Supervision
Appendix 17: The PRA’s approach to insurance group supervision
Appendix 18: Mapping table of retained EU law

Chapter 6 - Third-country branches

Appendix 2: PRA Rulebook: Solvency Il Reform Instrument 2023
Appendix 19: Draft amendments to SS44/15 — Solvency ll: third-country
insurance and pure reinsurance branches

Appendix 20: Overview of applicable Branch Guidelines

Chapter 7 - Reporting and disclosure

Appendix 2: PRA Rulebook: Solvency Il Reform Instrument 2023

Appendix 10: Draft amendments to SS17/16 - Solvency ll: internal models —
assessment, model change and the role of non-executive directors

Appendix 19: Draft amendments to SS44/15 — Solvency ll: third-country
insurance and pure reinsurance branches

Appendix 20: Overview of applicable Branch Guidelines

Appendix 21: Solvency Il requlatory reporting waivers

Appendix 22: Draft amendments to SS11/16 — Solvency Il: External audit of, and
responsibilities of the governing body in relation to, the public disclosure
regquirement

Appendix 23: Draft amendments to SS40/15 — Solvency ll: reporting and public
disclosure options provided to supervisory authorities

Appendix 24: Draft amendments to SS7/17 — Solvency ll: Data collection of
market risk sensitivities

Appendix 25: Sl Review: Solvency Il draft consequential reporting and
disclosure templates and LOG file instructions

Appendix 26: Summary table of reporting templates with proposed changes in
this consultation


https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app14.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app14.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app15.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app16.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app2.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app16.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app17.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app18.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app2.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app19.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app19.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app20.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app2.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app10.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app10.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app19.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app19.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app20.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app21.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app22.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app22.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app22.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app23.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app23.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app24.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app24.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app25.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app25.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app26.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app26.pdf

This document has been published as part of CP12/23.
Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2023/june/review-of-solvency-ii-adapting-to-the-uk-insurance-market

Bank of England | Prudential Regulation Authority Page 3

e Appendix 27: Summary table of disclosure templates with proposed changes in
this consultation

e Appendix 28: [Deleted in its entirety] SS6/18 — National Specific Templates LOG
files

e Appendix 29: [Deleted in its entirety] SS11/15 — Solvency Il: Regulatory
Reporting and exemptions

Chapter 8 - Mobilisation

e Appendix 2: PRA Rulebook: Solvency Il Reform Instrument 2023

Chapter 9 - Thresholds

e Appendix 2: PRA Rulebook: Solvency Il Reform Instrument 2023

Chapter 10 - Currency redenomination

e Appendix 2: PRA Rulebook: Solvency Il Reform Instrument 2023

Chapter 11 — Administrative amendments

e Appendix 30: PRA Rulebook: Solvency Il Administrative Instrument 2023


https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app27.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app27.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app28.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app28.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app29.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app29.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app2.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app2.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app2.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/consultation-paper/2023/june/cp1223app30.pdf



