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Agenda  ► Introduction  

► UAT testing 

► Pillar III returns (CMR) walkthrough 

► Questions 

► Next steps 
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Syndicate Pillar III returns will be… 

► Synchronous  

– Annual Solvency Return (ASR) 

– Quarterly Solvency Return (QSR) 

 

► Asynchronous 

– Annual Asset Data (AAD) 

– Quarterly Asset Data (QAD) 
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…but previously known as QMC/QAD  
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Synchronous vs Asynchronous 

► 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 
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QSR/ASR/QAD/AAD are similar to 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) 
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…with a few refinements to meet Lloyd’s 

needs 
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Key differences between Pillar III 

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 

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

deviation 

► Prospective year for SCR reporting 
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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 

D. No, done based on the old 

templates 

E. Not done much yet 
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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? 
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…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 
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…ensuring all CMR forms are covered 



© Lloyd’s 2012 

< 

Picture 

to  

go here 

> 

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 

requirements 

– 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 
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… 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. 
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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 
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…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 
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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 

whenever there is free 

resources 

E. No, we do not plan to 

participate in the UAT 
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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. 
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1. ASR 025 extra Countries selected … 
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2. … aSR 430 extra countries appear 
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3. ASR 026 extra currencies selected … 
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4. … ASR 260 CHF & ZAR appear 
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5. ASR 027 lines of bus. & currencies for tp forms 
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6. “View Validations” page 



© Lloyd’s 2012 

7. Extracted validation messages 
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8. Edit an aad csv in Excel 
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9. Edit an aad csv in notepad  
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10. aad/qad csvs & zip files … 
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11. … and the Contents of an aad zip file 
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12. Uploading an aad zip file … 
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13. … Upload confirmation message … 
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14. … AAD in “pending” status … 
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15. … AAD is “valid” but has “warnings” … 
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16. … AAD “view validations” page … 
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17. .. User accepts AAD warnings … 
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18. … “validated” AAD on home page … 
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19. … AAD can now be locked, signed off, and 
submitted  
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Pillar III timeline FOR CMR UAT… 

► 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 III returns in production environment – April 2013 
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…AND MORE BROADLY… 

► Pillar 3 technical workshops 13 and 14 November 

– Solvency II 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   
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…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 

requirements 

B. No, wait until Spring 2013 once 

UAT is complete 

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 
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Where can I 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 
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