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INTRODUCTION




SYNDICATE PILLAR 11l RETURNS WILL BE...

» Synchronous
— Annual Solvency Return (ASR)
— Quarterly Solvency Return (QSR)

» Asynchronous

— Annual Asset Data (AAD)
— Quarterly Asset Data (QAD)

..BUT PREVIOUSLY KNOWN AS QMC/QAD




SYNCHRONOUS vsASYNCHRONOUS

» Synchronous (ASR/QSR) — similar to QMA
— Data input via csv upload and/or user interface

— Data submitted in csv format can be edited via the user
interface

— Validations done as and when the data is input
» Asynchronous — similar to PMD/GQD/TPD
— Data input as a series of zipped csv files

— Edits to the data are made by updating the csv and re-
uploading it

— Validations done when the data is uploaded

— Summary data can be printed




QSR/ASR/QAD/AAD ARE SIMILARTO EIOPA
TEMPLATES...

» Tailored to remove information not relevant to Lloyd’s
» Forms have been split to enable development in the CMR
» D4 - Investments funds (look-through approach)

— EIOPA requires this at asset category level, but Lloyd’s
requires it at security level (for the Lloyd’s Internal Model)

— Additional columns similar to those in D1 (Investment data —
portfolio list)

— Allows for look-through types: Standard (S), Mandate (M),
Other (O)

.WITH A FEW REFINEMENTS TO MEET LLOYD'S
NEEDS




KEY DIFFERENCES BETWEEN PILLARIII
RETURNS AND QMA

All figures in GBP

Control forms — currencies, countries and line of business
Format of validations (presentation)

Asynchronous return

Figures input as positive

vV v v v VY

Wider range of data types, for example, percentage, standard
deviation

v

Prospective year for SCR reporting




HAVE YOU PERFORMED A GAP ANALYSIS BASED ON
THE LATEST TEMPLATES (ISSUED JULY 2012)?

A. Yes, but less than 50% done
B. Yes, 50% - 90% done
C. Yes, 90% - 100% done

36%

D. No, done based on the old
templates

E. Not done much yet




UAT TESTING




KEY THINGS TO CONSIDER...

>

>

>

Use realistic data whenever possible, reflecting differing
business scenarios

Check syndicate specific data: e.g. pure years in claims
development triangles

ASR & QSR

— Use both csv upload and manual data entry / validation
AAD & QAD

— Use zipped csv upload

— Use offline validator

— Check accuracy and adequacy of the playback summaries

Test the end-to-end process: upload / validate / lock / signoff /
submit

Are you satisfied with the way your data appears in: csv / on-
screen / pdf formats?




..BUT ALSO TRY THESE OTHER CMR FUNCTIONS

» Analysis cells

» Add/Save/Cancel/Edit/Delete/Reset an Item

» Reset/Recalculate/Print a Form

» Save/Delete/Copy/History/View/Edit a Return

» Extract csv per Form(s) / per Return (ASR & QSR only)
» Comparison Report - between editions of a return

» Help, Download Base Element Definition, Extract Reference
Data, Download csv Template

» Create / Edit / etc User Profiles

..ENSURING ALLCMR FORMS ARE COVERED




TESTING WILL HELP YOU TO...

» Gain reassurance that the new returns are fit for an agent’s
purpose in terms of:

— Correct implementation of EIOPA / FSA / Lloyd’s
reguirements

— Data aspects: format, definition, validation, quality

— Interaction with agent’s internal systems (manual and
automated) and any third party systems

— Operational aspects: upload / edit / validate / print / extract
etc.

— Business aspects: signoff / submission / audit

» Familiarise yourselves with the returns and new data
requirements




. AND WILL COMPLEMENT LLOYD'S UAT

» By using realistic and syndicate specific data
» With hands-on testing by end-users

» Providing feedback on the format, validations, playback
summaries etc.




NEW USER SELECTION AND VALIDATION
FEATURES...

» Control Forms allow user selection of...
— ASR 025 — EEA countries for 430/431 Activity by Country

— ASR 026 - currencies for 260 Assets & Liabilities by
Currency

— ASR 027 - lines of business and currencies for Technical
Provisions forms

» View Validations page
— A new way of showing Error and Warning messages
— Navigable tree structure

— Ability to extract messages to csv for viewing, filtering,
printing etc.
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..CSV UPLOAD METHOD...

» Zipped csv upload method for AAD and QAD, and
asynchronous processing

— Create individual csvs for all forms in the AAD
— Zip them into one zip file
— Upload to AAD
» Return will progress through
— Pending status
— Batch validation
— Validated / Warnings / Failed

» User re-edits csvs if necessary, re-zips and reloads

15 © Lloyd’s 2012




..\WITH AN OFFLINE VALIDATION TOOL

» Offline Validator — AAD and QAD only

— Quick and easy tool to validate individual csv
— Mirrors CMR validation

— Works offline and under agent control




PILLAR lIl RETURNS
(CMR) WALKTHROUGH




DO YOU HAVE A DEDICATED PERSON(S) FOR
THE UAT?

A. Yes, more than 2 people
B. Yes, 2 people
C. Yes, 1 person

D. No, UAT will be done 49%
whenever there is free
resources

E. No, we do not plan to
participate in the UAT




SCREENSHOTS

» The following 19 slides are screenshots taken from the
CMR system. They illustrate some of the features seen in
the CMR demonstration seen during the workshop.

— Control forms, 1 — 5.
— View Validations page, 6 — 7.
— The AAD csv zip, upload, validate process, 8 — 19.




1. ASR 025 EXTRA COUNTRIES SELECTED ...

testome systest.testing floydsd
Edt  View Favorites Tools Help

025 Country (EEA Member State) Selection

£ - C X | & testing Hoydsdev

Syndicate 3623 Print Form
Coverholder Countries (European E ic Area Member States) Excluding UK, Applicable for Syndi
Return Date 2012 Selected Countries

010 Control Page Save Selection | ResetForm |

Extract CSV

Help

Print Retum

Austria
Beigium
Selection Buigaria

026 Additional Material Currency

027 Technical Provisions Non- Cyprus v
Life: Line of Business and Czech Republic

Denmark

Estonia

Finiand v
240 N {ﬂ Technical Py Aot L

jon-Life Technical Provisions

(By Line of Business - Part A) Germany .
241 NondLife Technical Provisions | Greece
(By Line of Business - Part B) Hungary
242 Non-Life Technical Provisions i etang
(By Country)
244 Projection of future cash e

flows (Best Estimate - Non-Life) ftaly
247 Movements of RBNS Claims Latvia

248 Loss Ds Profile Non-  Liec
Life
249 Underwniting Risks Non-Life ik
250 Undenwrting Risks (Mass |- o0u™d
Risks) Malta
: Netheriands
rency Norway
430 Actity (by country) Poland
4305 Actraty (totals) Portugal
440 Premiums, claims and Romania
(by kne of b
Slovenia
Spain
510 Minimum Capital o
Requirement - Non-ide Sweden
520 Sohency Capital
Reguirement - for syndicates on
standard formula or partial
internal models.
521 Solvency Capial
Requirement - for syndicates on
partial intemal models
522 Sohency Caodal ;

K10% ~
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2. ... ASR 430 EXTRA COUNTRIES APPEAR

http uacmr.walmnw 1

= C X | @ testinglloydsdev

View Favortes Tooks Help

Syndicate 3623

Coverholder
Return Date

010 Control Page

Extract CSV

Help

Pt Return

025 Country (EEA Member State)
Selection

2012

026 Additional Material Currency
Selection

027 Technical Provisions Non-
Life: Line of Business and
Currency Selection

240 Non-Life Techmical Provisions
(By Line of Business - Part A)
241 Non-Life Technical Provisions
(By Line of Business - Pat B)
242 Non-Life Technical Provisions
(By Country)

244 Projection of future cash
flows (Best Estimate - Non-Life)

247 Movements of RBNS Claims
248 Loss Distribution Profile Non-
Lifo

249 Underwriting Risks Non-Life
250 Undernwniting Risks (Mass
Risks)

4305 Activty (totals)

440 Premiums, claims and
expenses (by line of business)

510 Minimum Capdal
Requirement - Non-life

430 Activity (by country)
Period: All Years of Account Combined
SaveRetum || Recalculste || ResetForm Print Form [
Worldwide exc
Ulm:;ms o United Kingdom Canaca Austratia Japan Ustcfn :EkE:U Fintand France
Countries

Accident and Sickness

1 Gress Premums wreten 0 )
2 Gross Clams pad 0 0
3 Gross Commssions 0 0
Motor

4 Gross Premums wrtien 0 0
5 Greas Cams pad 0 0
6 Gross Commssons. 0 0

Fire and other damage to property

7 Gross Premums wrtten 0 0
8 Gress Claims podd 0 0
9 Gress Commsssons 0 0

Aviation, marine and transport

10 Gross Premums written 0 0
" Gross Cams pad 0 0
12 Gross Commmsions. 0 0
General Liability

13 Gress Premums wriien 0 0
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3. ASR 026 EXTRA CURRENCIES SELECTED ...

tion O = G X || € testing.lioydsdev

026 Additional Material Currency Selection

Syndicate 3623
Coverholder Material ies for the syndi additional to the Lloyds material currencies on form 260
Return Date 2012 Selected Currencies
[ 010 Controt Page Save Retum | Recalculate | ResetFom | Print Form
‘ W' o3V [ AddNewtem |
Prit Retun L cmea odwolmusyrmdems
125 Coury (EEA Mamber St | S
Selection P 138 Delete
AR 2638 Delete
027 Techical Provisions Non- Save Retum | Recalculate | ResetFom | PrntForm |

Life: Line of Business and
Currency Selection

(By Line of Business - Part A) |
241 Non-Life Technical Provisions
(By Line of Business - Part B)
242 Noa-Life Technical Provisions
| ®Couny

244 Projection of future cash
‘ flows (Best Estimate - Non-Lde)
|

247 Movements of RBNS Claims
248 Loss Distribution Profile Non-
Life

249 Underwriting Risks Non-Life

250 Underwriting Risks (Mass
Risks)

430 Actmty (by country)

4305 Actiity (totals)

440 Premiums, claims and
exponses (by kine of business)

3

510 Minimumn Capital
‘ Requirement - Non-life

520 Sohvency Capital
Requirement - for syndicates on
standard formula or partial
intemal models
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L.... ASR 260 CHF & ZAR APPEAR

testome systest.testing Moy dsd

P~ © X || @ restinglioydsdev

Fle Edt View Fovortes Took Help

Syndicate 3623
Coverholder
Return Date 2012
010 Control Page
Extract CSV
Help
Print Retum
025 Country (EEA Membar State)
Selection

026 Addtional Material Currency
Selection

027 Technical Provisions Non-
Life: Line of Business and
Currency Selection

240 Non-Lfe Technical Prowsions
By Line of Business - Part A)
241 Non-Life Technical Provisions
(By Line of Business - Part B)
242 Non-Lde Technical Prowsions
(By Country)

244 Projection of future cash
flows (Best Estimate - Non-Life)
247 Movements of RBNS Clams
248 Loss Distnbution Profle Non-
Life

249 Underwriting Risks Non-Life
250 Underwriting Risks (Mass
Risks)

430 Actraty (by country)
4305 Activity (totals)

440 Premiums, claims and
expenses (by hne of business)

510 Minimum Capital
Requirement - Non-ife

520 Solvency Captal
Requirement - for syndicates on
standard formula or partial
internal models

521 Solvency Captal
Requirement - for syndicates on
partial internal models

260 Assets and liabilities by currency

Validation Errors

31 S2Assetrn NotissetF unslinted_CU!
S20ther Assetd tHetF undiried_
S2AssensFundunted?_CUR_LTOT

LTOTAL' shoukd be equal to ‘ASRO02 (
AS

A0+ A2 )

SRO02 (A4T+A51+ASS+A50
02 (A53]

ahould be equal to "ASR00;
370uld Do equaito “ASRO
Uk be equal to ASR
Shoukd Be 63ua 1D ‘AS

S2LetOmerLab SATERATTSATE}

2Tetab_CUR,

Eerer BROOS1

Period: All Years of Account Combined
SaveRetum | Recalcuiste || ResetForm | PrintForm |

L oot | @ [ e | e | ow | omm  ow |[ om [ o lom e
e 0 S~ [ S 2 - v [ i [
Assots

1 Irrvestments (other than assets heid for ndex-inked s s r
and untinited funds)

2 Omar assets wEnn scope of Assets-D1 (cther an 8 8 8
insexdnked 863 unt-inked fnds)

3 Assets heid for ndex-inked a0d unt-inked fuods 8 8 8

K Renswrance recoversbies 8 8 8
Deposts to cedants and raurasce and rensurance

5 8 8 8
recenaties

6 Asy other assets 8 8 8

7 Total assets 42 42 4

Liabilities

s Technical provisions (excluding index-nked and 8 s P
unt-Inked funds)

9 Iwmm-.mmmmmm 8 8 8

Save Return Recalculate Reset Form Print Form

H100%
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5.ASR 027 LINES OF BUS. & CURRENCIES FOR TP FORMS

m' @ hitp://testem systest testing.lloydsdev:1 2600/ ASR/Elob CurrencySelection.asex

File Edit View Favorites Tools Help

& testing lloydsdev

027 Technical Provisions Non-Life: Line of Business and Currency Selection

Syndicate 3623

Coverholder Line of Business Selections made here affect all Technical Provisions forms in this return
Return Date 2012 Currency selections made here affect all Technical Provisions forms in this return

010 Control Page ‘ Save Selection H Reset Form ‘ B

= .- | = | = | = | = | = | & | = |

Help

Print Return Medical expense 0 0 0 O O

025 Country (EEA Member State)  Income protection ] ] =] =]

Selection Workers' compensation [a] & ]

026 Additional Material Currency Motor vehicle liability [&] [&] [&] [&]

Selection
Other motor =] =] m] ] a a
Marine, aviation and transport B B = =]
Fire and other damage to property =] =] =] 0 a ]
General liability =] =] =] 0 a ]
Credit and suretyship =] =] 0 ] o
Legal expenses =] & 0 =] &

240 Non-Life Technical Provisions i

(By Line of Business - Part A} Miscell = f o = = = = = = = =

241 Non-Life Technical Provisions scellaneous financial loss o 0 ] ] =] a

(By Line of Business - Part B) Non-proportional reinsurance - Health ] B B B ] B

242 Non-Life Technical Provisions  |Non-proportional reinsurance - Property =] [ =] [ =] =]

(By Country) Non-proportional reinsurance - Casualty [a] B B B B [a]

244 Projection of future cash

flows (Best Estimate - Non-Life) Non-proportional reinsurance - Marine, aviation and transport =] B B B = =]

247 Movements of RBNS Claims

248 Loss Distribution Profile Non-

Life

249 Underwriting Risks Non-Life

250 Underwriting Risks (Mass

Risks)

260 Assets and liabilities by

currency

430 Activity (by country)

430s Activity (totals)

440 Premiums, claims and

expenses (by line of business)

510 Minimum Capital

Requirement - Non-life

520 Solvency Capital

Requirement - for syndicates on

standard formula or partial

internal models

521 Solvency Capital

Requirement - for syndicates on

partial internal models

522 Solvency Caoital e
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6. “VIEW VALIDATIONS” PAGE

testcmr.systest.testing loydsdev:1 260 idationSummary.aspx P = C X || @ testing lloydsdev

File Edit View Favorites Tocks Help

Syndicate 3623
Coverholder
Return Date 2012

010 Control Page

Extract CSV

Help

Print Return

025 Country (EEA Member State)
Selection

026 Additional Matenal Currency
Selection

027 Technical Provisions Non-
Life: Line of Business and
Currency Selection

240 Noa-Life Technical Provisions
(By Line of Business - Part A)
241 Non-Life Technical Provisions
(By Line of Business - Part B)

Return Information

Name: RH 1210011 ASRA
Syndicate Number: 3623

Return Type: ASR

Return Period: 2012

Submission:

Status: Failod

Edition: 01

Validations

x The return has encountered errors during processing which must be corrected before it can be submitted

Extract Messages |

+ Error (19)
+ 002 Overall Balance Sheet (1)
+ s2corpbond (1)

242 Non-Life Technical Provisions Line Message Attempted Value
2‘/‘ ‘;:""Y) S Exror. BR025 S2CorpBond shaukd be greater than or equal to zero -676.0000
jection ure C = GO B o B B B B
flows (Best Estimate - Non-Life) + 210 Off-balance sheet items (1)
247 Movements of RBNS Claims + 220 Own Funds (Annual) (1)
248 Loss Distribution Profile Non-
Life + 260 Assets and liabilities by currency (15)
249 Undeewriting Risks Non-Life
20T ing Risks (Mass + 441 Premiums, claims and expenses (by country) (1)
; Risks) + Warning (12)
+ 002 Overall Balance Sheet (2)
| 430 Acthity (by country) |4 s2subordliabinbof (2)
430s Actty (totals) thea Message Attempted Value
440 Premiums, claims and Warming: BRO0S0 ‘S2SubordLiabenBOF" should be 0. $5.0000
| Deas by Soe X tusrinsy) Warming: BRO0S0 'S2SubordLiabnBOF” should be 0 _(56.0000
| + 430 Activity (by country) (7)
[E———— Captal + 441 Premiums, claims and exp (by country) (1)
AR SV e + 510 Minimum Capital Requi - Non-ife (2)
520 Sovency Capital
Requirement - for syndicates on
standard formula or partial
internal models
521 Sovency Capital
R - foe svndi on o

®100% ~

© Lloyd’s 2012



7. EXTRACTED VALIDATION MESSAGES

T 9TETTI o 5 S
n Home | Intert  Pagelsyout  Formulas  Oata  Revew  View  Uoyds c@eog s
3 :Z:’n ) Calibri M AN T omig ¥ EFwopTet Generat . }ﬁ | Normal 8ad Good Neutral Cakulation j— o _nl_j ;’:f“‘"‘ . }:r Lﬁ
Pttt B L WG DA BB EE Bueneacomo H-% o BA Corctons s exponctory. (R G ol PP SRR L
Aligament Number . Styles Cells Eating
£35 - £ Y|
A 8 c ) 3 F G H (i |
1 Return Type Error Type Form Number Uine Number Base Element Error Message Attempted Value |
2 ASR Error S2CorpBond Error: BROO2S 'S2Corp8ond’ should be greater than or equal to 2ero. -676
3 ASR Warning S2SubordLiabinBOF Warning: BROOSO ‘S2SubordLiabinBOF" should be 0. 55
4 ASR Warning S25ubordLiabinBOF Warning: BRO0S0 'S2SubordLiabinBOF* should be 0. 55
5 ASR Warning CommissionsAccSick_RCTY_REF §: BRO0SI 'C ccSick_RCTY_REF' should be less than ‘GrPremWrittenAccSick_RCTY_REF' for 'United States of America - Branch', 5
6 ASR Warning CommissionsMotor_RCTY_REF g: BROOSI 'C _RCTY_REF" should be less than 'GrPremWirittenMotor_RCTY_REF' for 'United States of America - Branch', 5
7 ASR Warning CommissionsFire_RCTY_REF g: BROOS9 'C _RCTY_REF' should be less than ‘GreremWrittenFire_RCTY_REF' for ‘United States of America - Branch', 5
8 ASR Warning CommissionsAviationMarineTrans_RCTY_REF g: BROOSI 'C ,_RCTY_REF' should be less than 'Gr _RCTY_REF" for 'United States of America - Branch', 5
9 ASR Warning CommissionsGenllab_RCTY_REF g: BRO0SI 'C: Jab_RCTY_REF' should be less than 'GrPremWrittenGenliab_RCTY_REF’ for 'United States of America - 8ranch'. S
10 ASR Warning CommissionsCreditSur_RCTY_REF Warning: BRO0S 'CommissionsCreditSur_RCTY_REF' should be less than 'GreremWrittenCreditSur_RCTY_REF' for 'United States of America - Branch'. 5
11 ASR Waming CommissionsOther_RCTY_REF g: BROOSI 'C Other_RCTY_REF' should be less than 'GrPremWrittenOther_RCTY_REF’ for ‘United States of America - Branch'. 5
12 ASR Warning PremWrittenRiShare_RCTY g: BROOS4 _RCTY' should be less than or equal to ‘GreremWrittenDirBus_RCTY' for United States of America', 7
13 ASR Error ContUab$28SExpValue Error: BROOS1 'Contliab$28SExpValue' should be equal to 'ASRO02 (A65)". 4
14 ASR Error S2AssetinvNotAssetFundlinked _CUR_LTOTAL Error: BROOS1 'S2AssetinvNotAssetFundlinked_CUR_LTOTAL' should be equal to 'ASR002 (A26)". 56
15 ASR Error S20therAssetDINotFundLinked CUR_LTOTAL Error: BROOS1 'S20therAssetDINotFundLinked CUR_LTOTAL' should be equal to 'ASR002 (A6+A41)". 56
16 ASR Error S2AssetsFundlinked2 CUR_LTOTAL Error: BROOS1 'S2AssetsFundlinked2 _CUR_LTOTAL' should be equal to "ASR002 (A27)'. 56
17 ASR Error S2AssetRIRecovb_CUR_LTOTAL Error: BROOS1 'S2AssetRIRecovb_CUR_LTOTAL' should be equal to 'ASR002 (A29+A30+A31+A32+4A33)', 56
18 ASR Error S2Asse d. _CUR_LTOTAL Error: BROOB1 'S2AssetDepCedants. _CUR_LTOTAL' should be equal to "ASRO02 (A35+A36+A37)". 56
19 ASR Error S2AssetOtherAsset_CUR_LTOTAL Error: BROOS1 'S2AssetOtherAsset_CUR_LTOTAL' should be equal to 'ASRO02 (A1+A34AS4AS+A2B+A3B+ A3+ A404A42)", 56
20 ASR Error S2TotAsset_CUR_LCALC_LTOTAL Error: BROOS1 'S2TotAsset_CUR_LCALC_LTOTAL' should be equal to 'ASRO02 (A43)" 336
21 ASR Error S2UabTPExciFundUnked_CUR_LTOTAL Error: BROOS1 'S2UabTPExciFundlinked_CUR_LTOTAL' should be equal to 'ASRO02 (A47+AS51+A55+A59)". 56
22 ASR Error S2LabTPFundLlinked _CUR_LTOTAL Error: BROOS1 'S2LIabTPFundlinked CUR_LTOTAL' should be equal to 'ASRO02 (A63)". 56
23 ASR Error S2LiabDepRiinsRIPayable_CUR_LTOTAL Error: BROOS1 'S2LiabDepRIinsRIPayable_CUR_LTOTAL should be equal to "ASRO2 (AGS+AT3+A74)". 56
24 ASR Error S2LiabDeriv_CUR_LTOTAL Error: BROOS1 'S2LiabDeriv_CUR_LTOTAL' should be equal to 'ASR002 (A70)". 56
25 ASR Error S2LiabFinliab_CUR_LTOTAL Error: BROOG1 'S2UiabFinLiab_CUR_LTOTAL should be equal to "ASR002 (A71+A72)". 56
26 ASR Error S2LiabContuiab_CUR_LTOTAL Error: BROOS1 'S2LIabContliab_CUR_LTOTAL' should be equal to 'ASR002 (A65)". 56
27 ASR Error S2LiabOthertiab_CUR_LTOTAL Error: BROOS1 'S2LiabOtherLiab_CUR_LTOTAL' should be equal 1o "ASRO02 (AGG+AGT+AGI+ATS+ATE+ATT+ATS)'. 56
28 ASR Error S2Totliab_CUR_LCALC_LTOTAL Error: BROOS1 ‘S2Totliab_CUR_LCALC_LTOTAL' should be equal to 'ASRO02 (A79)". 392
29 ASR Error BofvalidCheckTotal _LCALC Error: BROOS1 'BofValidCheckTotal_LCALC' should be equal to '(ASR002 (AB0 +A77)) - B7' -857
30 ASR Warning MCRNetBEProv_ELOB_LTOTAL Warning: BROOS1 'MCRNetBEProv_ELOB_LTOTAL' should be equal to 'ASR240 (Q24)". 12
31 ASR Warning MCRNetWrittenPremLast12Mth_ELOB_LTOTAL g: BROOZ1 'MCH 25112Mth_ELOB_LTOTAL' should be equal to 'ASR440 (Q4)". 12
32 ASR Error TotalExpRCTY_LCALC Efror: BROOS1 TotalExpRCTY_LCALC' should be equal to 'ASR440, Q34" o
33
£
35 | 1
36
37
38
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8. EDIT AN AAD CSV IN EXCEL

Ed9- &30 'AAD 236 VALID A.csv - Microsoft Excel
Home Insert Page Layout Formulas Data Review View Lloyds o@o® R

. ) m = -
B Siwiap Text General - ij}‘ %Hjﬂ Bad Good Neutral Calculation = §< E T Autosum W Cﬁ

=N 4 cut
- @] Fin -

Paste | B - A~ - v 9 0 ;% Conditional Format @ Explanatory ... Linked Ce Note _ | Insert Delete Format Sort & Find &
s B I U-|ii- &-A El Merge & Center - | @3- o 5 | %8 00 e e 1 ¥ ed Ce = 2 il Mt | B Clear ~

# Format Painter Filter~ Select +
Clipboard 1 Font 1 Alignment F] Number 7] Styles Cells Editing

[ 14 - 5|
A [
1 HEADER AAD
2 | ABCDEF123456 ISIN

Calibri 11 v A A

153 copy ~

D E F s Ho[ 1] 1 3 L M N
3623 2012 236
ISIN SecurityTitle  IssuerGroup
3 ABCDEF123456 ISIN ISIN SecurityTitle  IssuerGroup
4 ABCDEF1 SEDOL ISIN SecurityTitle  IssuerGroup
5 ABCDEF1 SEDOL C ISIN SecurityTitle  IssuerGroup
6 ABCDEF123 CUSIP ABCDEF123 ISIN SecurityTitle  IssuerGroup
7 ABCDEF123 CUSIP ABCDEF123 ISIN SecurityTitle  IssuerGroup

o

©

o]

£

»

-

=

<

=

=

=<

™
|>EU(

SandP
SandP
SandP
SandP
SandP
SandP

XL39
XL39
XL39
XL39
XL39
XL39

ROW  GBP 4123
ROW  GBP 6000
ROW GBP 5123
ROW GBP 15000
ROW GBP 14123
ROW GBP 16000

OO0 0

EEZEERER
NN NN NN
Wowww W w
»wung 200

=
7}
11}

a
4 4 v ¥ AAD 236 VALID A -~ FJ nEal W ] v [

Ready | \@E 100% (=—U—F)
— m — -
5 @ B YD e
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9. EDIT AN AAD CSV IN NOTEPAD

m-l 1 » Libraries » Documents » My Documents » QMC Testing » Agent Sample csvs

Organize v [&] Open v Print E-mail New folder

>

b2 1 rouments Hibwgh Amange by: Folder v
B Desktop Agent Sample csvs
1% Downloads = -~ _ =

n
AAD 236 VALID Acsv - Notepad =)

-
File Edit Format View Help

9 Y [HEADER, AAD, 1,3623,2012,236 %
@ ABCDEF123456,ISIN,C,ISIN,SecurityTitle,IssuerGroup,AA,sandp,2,XL39,3,R0W,GBP,4123,0

- |ABCDEF123456,ISIN,C,ISIN,SecurityTitle,IssuerGroup,AA,sandp,2,XL39,3,R0W,GBP,6000,0

ABCDEF1,SEDOL,C,ISIN,SecurityTitle,IssuerGroup,AA,sandpr,2,XL39,3,R0W,GBP,5123,M

ABCDEF1,SEDOL,C,ISIN,SecurityTitle,IssuerGroup,AA,sandp,2,XL39,3,R0W,GBP,15000,M

ABCDEF123,CUSIP,ABCDEF123,ISIN,SecurityTitle,IssuerGroup,AA,sandP,2,XL39,3,R0W,GBP,14123,5

ABCDEF123,CUSIP,ABCDEF123,ISIN,SecurityTitle,IssuerGroup,AA,sandp,2,XL39,3,R0W,GBP,16000,5

4 2
< »
L=
€ Network
% GBL0038416
M GRWN040144 x
AAD 236 VALID A.csv Date modified: 02/10/201215:22 Date created: 02/10/201213:31
Microsoft Excel Comma Separated Values File Size: 543 bytes

g N0 &

04/10/2012
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10. AAD/QAD CSVs & ZIP FILES ...

2]

. » Libraries » Documents » My Documents » QMC Testing » Agent Sample csvs »

Organize v [ Open v  E-mail  Newfolder
% Fav o Documents library
B D¢ Agent Sample csvs
2 D¢
i L N L L
L X X X X
e s g g -~ -~
B o ~ ~ ~ ~
3,_‘ ) % | =~ = = ~
El 1 - =
) 4
) :'-EE J o A, i, (@ i,
i
] QAD ZIP Agent Sample.zip QAD 238 VALID.csv QAD 236 VALID.csv Agent Sample QAD 237 Agent Sample QAD 235
VALID.csv VALID.csv
)
4
@ N N N N N
: X ~ X ) X ~ X ~ X ~
o~ =~ -~ -~ -~
e = = = = =
Agent Sample AAD 237 VALID Agent Sample AAD 235 Agent Sample AAD 235 VALID Agent Sample AAD 234 Agent Sample AAD 234 VALID
Acsv VALID.csv €5V VALID.csv Acsv
>~ | o~ -~ -~
~ % | ‘ S ﬂ = ~
(@ § X %Jw A, i, A,
Agent Sample AAD 230 VALID AAD ZIP Agent Sample.zip AAD 238 VALID.csv AAD 238 VALID A.csv AAD 236 VALID.csv
Acsv
A
)
s
J
)
1% Con
€ Net
™ Gt
o GET

!

AAD ZIP Agent Sample.zip Date modified: 02/10/201215:23

Compressed (zipped) Folder Size: 195 KB

Date created: 01/10/201212:05

Agent Sample QAD 234
VALID.csv

Agent Sample AAD 233
VALID.csv

AAD 236 VALID A.csv

I
1/
v

. ig[iiﬁﬂ ®

Arrange by:  Folder v

)<

B

-~
o~
-
Agent Sample QAD 233 Agent Sample QAD 232 Agent Sample QAD 230 Agent Sample AAD 237
VALID.csv VALID.csv VALID.csv VALID.csv

AN

X

AN

P'S

-~ -~
o~ -~
N -
1, i, i,
Agent Sample AAD 233 VALID Agent Sample AAD 232 Agent Sample AAD 232 VALID Agent Sample AAD 230
Acsv VALID.csv Acsv VALID.csv
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... AND THE CONTENTS OF AN AAD ZIP FILE

b |

@-l 3 » Libraries'» Documents » MyDocuments » QMCTesting’» Agent Sample csvs » AAD ZIP Agent Sampleip

~ [#3][ Search 44D ZIp Agent Samp 2|
Organize v Extract all files > [l @
¢ Favorit o
I Desk )
L AN
% Rece
4 Libraril \\
[F pocy :
£ My =
¥ ¢ |
b1 " !
R
) L _— ) e —— D e —
"N AAD 236 VALID A.csv AAD 238 VALID A.csv Agent Sample AAD 230 VALID A.csv Agent Sample AAD 232 VALID A.csv Agent Sample AAD 233 VALID A.csv Agent Sample AAD 234 VALID A.csv Agent Sample AAD 235 VALID A.csv
@
By

L AN
& ¢ \
L ~

= Sy

-

ks -

T a
» w

b Agent Sample AAD 237 VALID A.csv

% Compr

€ Netwo
1% GBLC
M GRW T

2

? 8 items
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12. UPLOADING AN AAD ZIP FILE ...

a-_ | @ http:/testemr.systest testing lloydsdev 2

File Edit View Favorites Tools Help

AD/MewReturn.aspx P~cX || & Core Market Returns ‘ ‘

LLOYD'S
MARKET RETURNS MENU | HELP , PERSONAL DETAILS | LOGOUT
CORE MARKET RETURNS 0064H Admin Agent: 0064H
s New AAD Return
Syndicate 3622 -
Year of Account 2012 -
Mame (optional) RH 12.10.04.1 AAD a

To upload a completed ZIP file :

lcuments\QMC Testing\Agent Sample csvs\AAD ZIP Agent Sample. zip| rowWSe. Upload

Extract reference data. If you wish to extract reference data then use the following: Extract Reference Data

Download C SV template. If you wish to download the CSV template then use the following: Download CSV Template

Business

Lloyd's is a registered trade mark of the Society of Lioyd's
Lloyd's is authorised under the Financial Services and Markets Act 2000. Lioyd's copyright 2012

o o
E D%
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13.... UPLOAD CONFIRMATION MESSAGE ...

&

@ nhttp://testcmr.systest.testing.lloydsdev:12600/ General/SaveReturn.aspx?eqs=aVJOSPEIKKzL] O ~ & X W
File Edit View Favorites Tools Help

Save Return

& testing.lloydsdev

>
ot
X

Your files have been successfully uploaded. The system will email you when your pending return has been processed.

Close Window

© Lloyd’s 2012



14. ... AAD IN “PENDING" STATUS ...

P~cX || @ Core Market Returns

a@ [ @ nito/testemr systesttesting.lloydsdev:

File Edit View Favorites Tools Help

LLOYDS

em Test Pillarili(Gi

MARKET RETURNS MENU | HELP , PERSONAL DETAILS | LOGOUT

ANNUAL ASSETS DATA 0064H Admin Agent: 0064H

M AAD Homepage

Create New Return

Search
Syndicate Please Select ~
Reporting Year Please Select ~
Status Please Select -

Search Reset

Syndicate Reporting Period Edition Hame Contact Status Locked
showing page 1of 1 1
Hel RH 1210041 AAD &
P 3623 2012 02 0084HAdmIn@test.com Pending History
Archive
RH 12.10.03.1 ASR
AAD Return Instructions 3623 2012 01 a D084HAmIn@test.com Warnings History View Edit  Delete
AAD FAQ's

AAD Return Specifications showing page 1 of1 1

Offline Validator
Extract Reference Data

Extract reference data. If you wish to extract reference data then use the following:

load the CSV template then use the following: Download CSV Template

D load CSV If you wish to d

Lioyd's is a registered trade mark of the Society of Lioyd's
Lloyd's is authorised under the Financial Services and Markets Act 2000. Lioyd's copyright 2012

i
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... AAD IS “VALID" BUT HAS “WARNINGS” ...

£+ &% || @ Core Market Returns

L€

File Edit View Favorites Tools Help

LLOYDS

[ @ ntto testemrsystest esting.lloydsdev:

em Test Pillarili(Gi

MARKET RETURNS MENU | HELP , PERSONAL DETAILS | LOGOUT

ANNUAL ASSETS DATA 0064H Admin Agent: 0064H

M AAD Homepage

Create New Return

Search
Syndicate Please Select ~
Reporting Year Please Select ~
Status Please Select -

Search Reset

Syndicate Reporting Period Edition Hame Contact Status Locked
showing page 1of 1 1

Hel RH 1210041 AAD &

P 3623 2012 02 0084HAdmIn@test.com Warnings Unlock History View Edit Delete
Archive

RH 12.10.03.1 ASR

AAD Return Instructions 3623 2012 01 a D084HAmIn@test.com Warnings History View Edit  Delete
AAD FAQ's

AAD Return Specifications showing page 1 of1 1

Offline Validator
Extract Reference Data

Extract reference data. If you wish to extract reference data then use the following:

load the CSV template then use the following: Download CSV Template

D load CSV If you wish to d

Lioyd's is a registered trade mark of the Society of Lioyd's
Lloyd's is authorised under the Financial Services and Markets Act 2000. Lioyd's copyright 2012
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16. ... AAD “VIEW VALIDATIONS" PAGE ...

00/Validations/ValidationSummary.as

@ @ hitp://testemr.systest testing. lloydsdev:l px pP-eXx || & testing lloydsdev ‘ ‘

File Edit View Favorites Tools Help

stem Test Pillarii((

AADMENU | HELP | PERSONAL DETAILS | LOGOUT

ANNUALASSETS DATA 0064H Admin Agent: 0064H
Syndicate 3623 Return Information
Coverholder Name: RH 12.10.04.1 AAD a
Syndicate Number: 3623
Return Date 2012 Return Type: AAD
010 Control Page Return Period: 2012
Help Submission:
ErmtRetm Status: Warnings
230s Investment Data Portfolio Edition: 02
List and Derivatives Open
Positions Summary Validations
233s Derivatives Data Open
Positions Summaf
= . The return has encountered warnings but can still be submitted.
2345 Derivatives Data - Historical |

Derivatives Trades Summary s b ExiractMessages

2355 Return on Investment
Assets (by Asset Category)
£ = Please confirm that you have reviewed the warning messages and that the return can be submitted with those wamnings. | Confirm

236s Investment funds (look-
through approach) Summary
237s Securities Lending and + Warning (2)
Repos Summary 5
+ 236 Investment funds (look-through approach) Security (2)

ID code (2)

2385 Assets held as collateral
Summary

239s Overall Assets Summary

Line Message Attempted Value
950. Synd\.cale G E 6 Warning: BROO17 'ID code’ is not in the correct format ABCDEF123
Offine Validator 7 Warning: BROO17 'ID code' is not in the correct format ABCDEF123

View Validations

Business

Lloyd's is a registered trade mark of the Society of Lioyd's
Lloyd's is authorised under the Financial Services and Markets Act 2000. Lioyd's copyright 2012

#®100% ~

f
B % a0
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17... USER ACCEPTS AAD WARNINGS ...

pL~ox || [ MiyLioye's Home

@ http://testemr.systest testing.lloydsdev:1 2600/ Validations/ValidationSummarn, @ testing.lloydsdev | |

o

File Edit View Favorites Tools Help

m Test Pillarli(G!

AADMENU | HELP | PERSONAL DETAILS | LOGOUT

ANNUALASSETS DATA 0064H Admin Agent: 0064H
. Return Information
Syndicate 3623
Coverholder Name: RH 12.10.03.1 ASR a
Syndicate Number: 3623

Return Date 2012 Return Type: AAD
010 Control Page Return Period: 2012
Help Submission:
Print Return Status: Warnings
230s Investment Data Portfolio Edition: o
List and Derivatives Open
Positions Summary Validations

233s Derivatives Data Open
Positions Summal

2 The retum can now be submitted.
234s Derivatives Data - Historical

Derivatives Trades Summary

2355 Return on Investment
Assets (by Asset Category)
Summary

2365 Investment funds (look-
through approach) Summary
237s Securities Lending and
Repos Summary

238s Assets held as collateral
Summary

239s Overall Assets Summary
990 Syndicate Comments
Offline Validator

View Validations

Business

Lioyd's is a registered trade mark of the Society of Lioyd's
Lioyd's is authorised under the Financial Services and Marksts Act 2000. Lioyd's copyright 2012
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18. ... “"VALIDATED"” AAD ON HOME PAGE ...

£~ ¢ % || & MyLioya's Home | & Core Market Returns | |

a@ [ @ nito/testemr systesttesting.lloydsdev:

File Edit View Favorites Tools Help

LLOYDS

em Test Pillarili(Gi

MARKET RETURNS MENU | HELP , PERSONAL DETAILS | LOGOUT

ANNUAL ASSETS DATA 0064H Admin Agent: 0064H

M AAD Homepage

Create New Return

Search
Syndicate Please Select ~
Reporting Year Please Select ~
Status Please Select -

Search Reset

Syndicate Reporting Period Edition Hame Contact Status Locked
showing page 10f1 1

Hel RH 1210041 AAD &

E 3623 2012 02 0082HAdMIn@test com Validated Unlock History View  Edit Delete
Archive

RH 12.10.03.1 ASR

AAD Return Instructions 3623 2012 01 B D084HAmIn@test.com Validated History View Edit  Delete
AAD FAQ's

AAD Return Specifications showing page 1 of1 1

Offline Validator
Extract Reference Data

Extract reference data. If you wish to extract reference data then use the following:

load the CSV template then use the following: Download CSV Template

D load CSV If you wish to d

Lioyd's is a registered trade mark of the Society of Lioyd's
Lloyd's is authorised under the Financial Services and Markets Act 2000. Lioyd's copyright 2012
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19. ... AAD CAN NOW BE LOCKED, SIGNED OFF, AND
SUBMITTED

a@ |:§;hm: ‘testemr.systest.testing. loydsdev:

File Edit View Favorites Tools Help

00/AAD/ReturnControl.aspx P~-cXx |E MyLloyd's Home | & testing lloydsdev | |

LLOYD

AADMENU | HELP | PERSONAL DETAILS | LOGOUT

Control

Syndicate
Return

Status

ANNUALASSETS DATA
Syndicate 3623
Coverholder
Return Date 2012

010 Control Page
Help

Print Return

230s Investment Data Portfolio
List and Derivatives Open
Positions Summary

233s Derivatives Data Open
Positions Summary

234s Derivatives Data - Historical
Derivatives Trades Summary

2355 Return on Investment
Assets (by Asset Category)
Summary

236s Investment funds (look-
through approach) Summary
237s Securities Lending and
Repos Summary

2385 Assets held as collateral
Summary

239s Overall Assets Summary
990 Syndicate Comments
Offline Validator

View Validations

Edition

Name

Contact Details
Contact username
Contact name

Contact telephone number

Contact e-mail address

Lock
Will lock the return prior to sign off

Print

Will navigate you to the Print Return page.

Upload

If you wish to reload your data then use the following:

Business

3623 - Beazley A&H - non life
2012

Validated 04/10/2012 15:32
02

RH 12.10.04.1 AAD 2

0064HAdmin@test com
0064H Admin
5119
0064HAdmin@test.com

Save Return

Lock
Print Return
Upload

stem Test Pillarii((

0064H Admin Agent: 0064H

Lloyd's is a registered trade mark of the Society of Lioyd's

Lloyd's is authorised under the Financial Services and Markets Act 2000. Lioyd's copyright 2012

#®100% ~
16:58
04/10/2012

i
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QUESTIONS?




NEXT STEPS




PILLAR Il TIMELINE FOR CMR UAL...

» Agent UAT available from 1 November

— Lloyd’s will issue UAT release guidance on 1 November
» Initial UAT feedback from agents requested by 14 December
» Subsequent feedback from agents welcome in Q1 2013

» Pillar 11l returns in production environment — April 2013




..AND MORE BROADLY...

» Pillar 3 technical workshops 13 and 14 November
— Solvency Il timetable and impact on Pillar 3 preparations
— Current expectations on Pillar 3 requirements

— Agent Pillar 3 dry run

» Pillar 3 dry run — current plan
— Completion of some of the forms only
— As at 31 December 2012 on a ‘best efforts’ basis
— Planned for April/May 2013

— Separate dry run for reinsurance data in Q3 2013




«.BUT GIVEN THE LIKELIHOOD OF FURTHER DELAY
SHOULD WE HAVE THE WORKSHOPS IN NOV?

A. Yes, we would like Lloyd’s latest
views on Pillar 3 timetable and
reguirements

B. No, wait until Spring 2013 once
UAT is complete

50%

C. No, wait until Spring 2013 but
Lloyd’s should issue more guidance
on agent requirements earlier if the
delay is confirmed

D. Don’t know/no opinion



WHERE CAN | GET MORE ASSISTANCE ?

» For technical problems with CMR access and operation please
contact: ITG.DataManagement@lloyds.com

» For general and business related queries please contact
Lloyd’s Accounting Policy at:

Lloyds-SolvencyReturns@lloyds.com
» Help facilities on CMR:

— Market Returns Menu = Base Element Definition, User
Manual

— ASR/QSR/AAD/QAD Home Page - Return Instructions*,
Return Specifications*, FAQs, Extract Reference Data,
Download csv Template.

* Note: Return Instructions and Specifications are being updated; in the meantime
agents should use those already issued and available on lloyds.com

44 © Lloyd’s 2012






