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PPrreeffaaccee  

IInntteennddeedd  AAuuddiieennccee  

Welcome to Release 2.0 of the Oracle Insurance Solvency II Analytics Guide. 

This guide is intended for: 

 Business Analyst: Consumer of the Solvency analytics, who reviews the information in the 

report. 

 Data Analyst: Involved with cleaning, validation, and importing of data into the Oracle 

Financial Services Download Specification format. This user ensures that the data is 

populated in the relevant tables as per the specifications and executes, schedules, and 

monitors the processing of data. 

 System Administrator (SA): Instrumental in maintaining and executing batches, making the 

Infrastructure Application secure and operational, and configuring the users and security of 

Infrastructure. 

RReellaatteedd  IInnffoorrmmaattiioonn  SSoouurrcceess  

For additional information on Oracle Insurance Solvency II Analytics Release 1.0, refer to the 

following documents: 

Internal Documents 

 Oracle Insurance Data Warehouse v2.4 

 Oracle Insurance Solvency II Analytics -  Configuration Note 

 

External Documents 

 DIRECTIVE 2009/138/EC OF THE EUROPEAN PARLIAMENT AND OF THE COUNCIL 

of 25 November 2009 on the taking-up and pursuit of the business of Insurance and 

Reinsurance (Solvency II). 

 QIS5 Technical Specifications 
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11  IInnttrroodduuccttiioonn  

11..11  UUnnddeerrssttaannddiinngg  OOrraaccllee  IInnssuurraannccee  SSoollvveennccyy  IIII  AAnnaallyyttiiccss  

Solvency II is a fundamental review of the capital adequacy for the European Insurance 

Industry. It aims to establish a revised set of EU-wide capital requirements and risk 

management standards that will replace the current Solvency requirements. The new regime 

will apply to all insurance firms with gross premium income exceeding €5m or gross technical 

provisions in excess of €25m. Some insurance firms will be out of scope depending on the 

amount of premiums they write, the value of technical provision, or the type of business 

written. Solvency II will go live from 1 January 2014. For the majority of insurers who report at 

calendar year ends, the effective implementation date is 31 December 2014, with de facto 

lighter interim reporting requirements during 2014. 

The Oracle Insurance Solvency II Analytics is categorized into the following sections on the 

dashboard page: 

 Home 

 Performance 

 Capital Adequacy 

 Own Funds 

 Business 

 Life Underwriting Risk 

 Non Life Underwriting Risk 

 Health Underwriting Risk 

 Market Risk 

 Counterparty Default Risk 

 Operational Risk 

 Premium 

 Claims 

 Reinsurance 

Configuring or populating data in Insurance Analytics database is the first, important activity to 

generate reports. 

PPrreerreeqquuiissiitteess  

This section states the prerequisites that needs to be addressed before you can start viewing 

the reports. The prerequisites are as follows: 

 Oracle Insurance Solvency II Analytics solution is deployed and configured. 

 Processed data as per Solvency guidelines should be available in the database in the 

required format for the reports to be generated. Refer to section on Data Population. 



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 9 

 The user privileges to view and edit reports have to be set by the Administrator. 

 Good understanding of business needs and administration responsibilities. 

 In-depth working knowledge in Insurance business statistics. 

 

11..22  OOFFSS  SSoollvveennccyy  IIII  AAnnaallyyttiiccss  PPrroocceessss  FFllooww  

Configuring or populating data in Insurance Solvency Analytics is the first, important activity to 

generate reports. The following steps needs to be addressed in order to view or generate 

reports: 

 

 

11..33  SStteeppss  iinn  OOFFSS  SSoollvveennccyy  IIII  AAnnaallyyttiiccss  vv22..00  

The following steps, as illustrated in the previous figure, comprise the OFS Solvency II 

Analytics process: 

• Insurance calculator is not in scope of this application. 

• It is expected that institution has computational output of  Insurance as per the 
applicable guidelines issued by the concerned supervisor authority.  

Step 1 - Input Data Preparation 

•Map the source data elements with the required Insurance analytics data 
structure.  For Insurance data structure, refer to Oracle Insurance Solvency II 
Analytics Download Specifications. 

•The above processed data might be in a different format and uses different 
terminologies than required, but essentially will have same underlying 
fundamentals. This step would involve creating a mapping between the two.  

•For  the list of tables used in Insurance Analytics and respective columns’ 
meaning and applicability, refer to the Download Specifications (Oracle 
Insurance Solvency II Analytics Download Specifications). It is advisable to 
understand the exact table structure, granularity of the table, and data flow 
before starting the mapping process. 

Step 2 - Data Mapping 

•Once the mapping process between institute's source and  Insurance data 
structure is complete, and data model is in place, the data should be populated 
in the required  input tables. 

•Further sections specify details on input data preparations and sequence for 
uploading. 

Step 3 - Data Population 
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1. Input Data Preparation: To commence working on OFS Solvency II Analytics, requisite data 

should be loaded into the staging tables. 

2. Data Mapping:  As processed data will be in different formats, the data mapping procedure 

should take care to map the processed data to the data as required by OFS Solvency II 

Analytics. 

3. Reporting Layer: This makes up the OFS Solvency II Analytics component. Reports can be 

viewed in a user friendly format using the Oracle Business Intelligence Edition components. 
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22  IInnppuutt  DDaattaa  PPrreeppaarraattiioonn  

22..11  OOvveerrvviieeww  

The first step to begin working with OFS Solvency II Analytics is the requirement of data in the 

setup tables and stage tables. 

This chapter provides the overview of the data requirement for Solvency II Release 2.0. This 

includes the assumptions made and data preparation guidelines to be consumed by data 

provider. This also lists the set up / seeded tables.  

22..22  AAssssuummppttiioonnss  rreeggaarrddiinngg  ddaattaa  iinnppuutt  

 Scope of calculations for this application includes aggregation over granularity and simple 

arithmetic summations. Any calculations over and above the scope will not be handled by 

the reports. For example, risk numbers, intra-group transaction, and adjustment are 

expected as data downloads, whereas, Technical provision, which is the sum of Best 

Estimate and Risk Margin, is done as a part of reporting layer. 

 The currency conversion is expected to be handled by the Extract Transform and Load 

(ETL) layer. The data, specifically for measure columns is assumed to be converted into 

reporting currency and then loaded in the system as SII Analytics refers to the reporting 

currency columns. 

 Scope of this application excludes the consolidation process. If an execution is done for 

the group entity, the data (for example: Capital, GL based reports for composites, and so 

on) for group entity should be uploaded separately. Data for group entity shall not be 

derived from solo entity’s data. 

  All data which is represented in percentages need to be uploaded as a fraction of 1 using 

decimal formats. 

 You need to check the data consistency. For example, when SCR is provided as 

download at multiple levels, ensure that they are consistent with each other. If SCR is 

provided as download at account granularity as well as account and risk granularity, sum 

of SCR at Account and risk granularity should be equal to SCR at account granularity 

assuming SCR figures are allocated. This is applicable to all similar data download and 

related aggregations. 

 In few tables, to maintain the consistency of measure (Business Measure) storage, 

wherever relevant, non monetary values like number of claims, numbers of lapsed 

policies are stored in the same column, where monetary values like premium amount, 

claim amount etc are reported.  

 Transaction level data like premium and claim will be additive across legal entities and 

consolidated transaction level data will be taken as simple sum of life and non life. 

  In case of composites, it is assumed that capital requirement is provided separately for 

each business segment. In case of composite, data for life, non life and composite is 

expected separately. 
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 Single reporting run is expected to hold data across multiple scenarios and multiple 

entities. Consolidation is assumed to happen at group entity, which is not expected to 

write any insurance business directly or indirectly. 

 The post offset amount in FCT_MARKET_RISK_EXPOSURES has to be a data 

download after taking into account any offsetting logic that might be applicable, or the 

number of underlying in the contract. This value should be obtained after position 

conversion, if applicable. 

 Reports will be shown for Business Segment of an entity as specified in 

FCT_LEGAL_ENTITY_GROUP_DETAILS in case explicit business segment filter is not 

available. 

 In Table fct_insurance_risk_summary, data is expected both at the parent and child node 

level, since the parent node level data is not a direct sum of the child node level due to 

correlation of risks. 

 All columns in dimension table which is applicable to dashboard have been marked as ‘Y’ 

in DL specs. Though only few columns are used, others have been retained for functional 

or technical relevance. 

22..33  GGeenneerraall  DDaattaa  PPrreeppaarraattiioonn  GGuuiiddeelliinneess  

 Granular Risk numbers are primarily stored against Homogeneous Risk Groups (HRG), 

policy, sub account, credit exposures, and so on. Depending on the requirement, you 

need to provide data as a download. 

 Under Market risk tab for report “Allocated Cash Flows”, data is stored in 

ral“FCT_RISK_FACTOR_OUTPUTS”, which stores data at Asset, Asset Class, and 

Maturity Granularity. Asset, Asset Class, and Maturity identifies the major risk factor for 

the instrument. For example: There is an instrument, which is one, AAA rated Bond, 

having coupons at 30 days and 60 days in USD. For such an instrument, major risk factor 

will be “USD AAA rated yield curve rate at 30 day and 60 day”, USD will be Asset, AAA 

will be Asset Class, and maturity will be 30 day and 60 day. Hence, cash flow for such an 

instrument will be available at USD-AAA-30day and USD-AAA-60day. 

 Intra group transaction types and respective tables - The following Intra group 

transaction types are sourced from FCT INTRA GROUP TXN DETAILS: 

o Bonds / Debt – collateralized 

o Bonds – uncollateralized 

o Equity type – dividends 

o Equity type – shares / participations 

o Equity type – others 

o Debt - uncollateralized 

However, internal reinsurance between (re)insurance undertakings of a group will be 
sourced from FCT REINSURANCE POLICY DETAILS. 
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 On role of entity in each data table, all the data elements (for example, table 

FCT_POLICY_DETAILS) are for an entity, which has done the actual transaction (in this 

case, sold policy) or to whom transaction belongs to and not the group entity. 

Consolidated and solo data is expected separately and Application does not do 

consolidation either at Report level / processing. Extract Transformation and Loading 

(ETL) layer is expected to handle consolidation if any. 

 Fct_Reinsurance_Policy_Details stores the data at insurance contract level. Progressive 

layer, progressive section number, standard line of business and reinsurer, apart from 

contract sequence number, identify the reinsurance contract. Few measure values like 

sum insured, underwriting model amount will remain the same for above combination of 

parameters, whereas measures like reinsurance recoverable, premium provisions, and 

claim provisions will differ as per requirement. For example, reinsurance recoverable 

would strongly depend on Line of Business and/or reinsurer. 

 You need to specify the calendar in DIM FINANCIAL CALENDER. This will be used to 

calculate Year Till Date (YTD) numbers. Calendars are attached to the entity. Calendar of 

Legal entity for which RUN is executed will be used for all the reports. 

 In the case of Fct_Business_Performance_Detl, though F_POLICY_FPS_IND, 

N_BUSINESS_CLASS_SKEY, N_ECONOMIC_ZONE_SKEY are part of primary key, 

populate the skeys as -1 and f_policy_fps_ind as “N”, since none of these keys are 

consumed in the dashboard. 

 In DIM_SUB_ACCOUNT, a more granular level than the account/instrument (asset) is 

arrived constituting Account Number or Instrument Code, Portfolio Type Code, Collateral 

Pledged Purpose Code. (v_account_number/v_instrument_code, v_portfolio_type_code, 

v_coll_pledge_purpose_code). A sub account code is assigned for the said combination. 

The details of this sub account have to be given in FCT SUB ACCOUNT DETAILS. 

 Projected and actual data are stored in the same base fact table in the case of risk, 

performance, own funds, and balance sheet. In the case of actual data, N PROJECTED 

PERIOD VALUE should be 0 and V PROJECTED PERIOD UNIT IS 'Y' (refer column 

comments in DL specifications for details). Other projected data is stored in FCT 

INSURANCE MEASURE PROJ. For example, in FACT INSURANCE RISK SUMMARY, 

the dimension dim INSURANCE RISK TYPE contains risk types (mortality risk, lapse 

risk), DIM INSURANCE RISK MEASURE contains definition of the measure(Gross 

SCR,NET SCR,ASSETS) and DIM CAPITAL COMPUTATION METHOD contains method 

used for computing risk numbers, which defines the way business is carried out. 

 Solvency utilizes few tables from FSDF (Financial Services Data Foundation), which are 

common to many applications and hence their data storage is arrived according to the 

requirement of these applications. Hence, all the columns of following table are not 

mandatory for Solvency II application. However, since these are functionally rich table 

structures, you can make use of these placeholders suitably, if required. In addition, 

relevance of columns from Solvency II perspective should be referred in Download 

Specifications. 

o Dim_Account 
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o Dim_Credit_Rating 

o Dim_Exposure 

o Dim_Instrument_Contract 

o Dim_Party 

o Dim_Product 

 In DIM_CLAIM_STATUS, “Settled” refers to claims that are settled and closed. “In 

Process” refers to claims that are received but the decision is not taken as well as for 

those claims which were reopened. “Rejected” refers to claims received and rejected by 

the insurer. “Outstanding Claims” refers to claims for which decision is made but payment 

not yet done. Each status is associated with a particular date,In case of Settled status it is 

d_claim_closed_date, for WIP status it is d_claim_reported_date and for outstanding 

claims status it is d_claim_opened_date. 

 In case of Dim_Reinsurance_Treaty_Type, while all other treaty types are directly used, 

excess of loss is used as a sum of Excess of Loss Per Event and Risk, Excess of Loss 

Per Risk, Excess of Loss Per Event, Excess of Loss Back up, Aggregate Excess of Loss 

and Unlimited Excess of Loss, since excess of loss is divided into the following types. 

 Since this is a BI application, user is requested to be cautions while populating correct 

combinations of required dimensions like scenario, business segment and so on. 

 In Premium Tab, the policy status “Active” refers to those policies which are still open as 

per insurer’s records. Hence it includes both In-Force and Lapse policies. “Terminated” 

refers to policies where the contract is terminated during the term of the policy and 

“Matured” refers to those policies where benefits of the policies are already paid and 

policy is closed. 

 Solvency II standard line of business is used wherever line of business is mentioned in 

the dashboard. You are expected to provide entity specific Line of business mapped to 

standard line of business, since later is used wherever line of business is mentioned in 

dashboard. 

22..44  LLiimmiittss  DDaattaa  pprreeppaarraattiioonn  gguuiiddeelliinneess  

The Limit structure stores various limits applied on business key indicators. Limits are 

captured at the base tables (where the base measure table is stored) when the table 

granularity and the report granularity are the same. When the table granularity and the report 

granularity are not the same, the Limits are captured in the limit specific tables. 

Limit Specific Tables: 

Dim_Limit This Table stores the Limit Description 

Dim_Limit_Type This Table stores the Limit Types 

Dim_Limit_Measure 

This Table stores the Measure's against which the Limits are defined and 

its unit 

Fct_Limits This Table stores the Limit Definition along with the value. 
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Dim_Limit table will contain the descriptive part or business name of the Limit.  For example, 

Extraction Date Limit Code Limit Description 

31-Mar-11 L0001 Operational Risk 

31-Mar-11 L0002 Market Risk 

 

Dim_Limit_Type table stores the qualitative information of a limit definition: 

 A limit definition might have an Upper limit or Lower limit or both. 

 Certain numbers on the upper side might be “Good” and on the lower side might be 

“Bad” like the case of cash inflows or vice-versa, in the case of cash outflows. These can 

be represented with black and red respectively in the graphs/charts. Hence, you can 

customize the way limit breaches can be represented on reports.  

 A Limit can be defined for different Limit Types (Alert/Threshold/target) for the same 

measure.  

 

LIMIT TYPE 

CODE 

LIMIT TYPE 

DESCRIPTION 

LIMIT TYPE 

BOUND 

LIMIT TYPE 

CATEGORY 

LIMIT TYPE 

INFLUENCE 

TARGET Target 

 

Target Good 

UPRITOLTH 

Risk Tolerance 

Threshold Upper Threshold Bad 

LORITOLTH 

Risk Tolerance 

Threshold Lower Threshold Good 

UPALLIG Upper Alert Limit Upper Alert Good 

LOALLIB Lower Alert Limit Lower Alert Bad 

UPALLIB Upper Alert Limit Upper Alert Bad 

LOALLIG Lower Alert Limit Lower Alert Good 

PRALLI Profit Alert Limit 

 

Alert Good 

LSALLI Loss Alert Limit 

 

Alert Bad 

PRTOLLI Profit Tolerance Limit 

 

Tolerance Good 

LSTOLLI Loss Tolerance Limit 

 

Tolerance Bad 

50PERUTI 50 Percent Utilization 

 

Utilization 

 75PERUTI 75 Percent Utilization 

 

Utilization 
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Dim_Limit_Measure table stores the measures against which, the Limits are defined and its unit. 

These are used to refer relevant limits to a particular report. 

LIMIT_MEASURE 

CODE 

LIMIT MEASURE DESCRIPTION LIMIT MEASURE 

UNIT 

ORLOAMT Operational Risk loss Amount AMOUNT 

CDRGSCRPERBSCR Credit Risk Gross SCR as a 

percentage of Basic SCR 

PERCENTAGE 

 

Fct_Limits table stores the limit value set or target values. Actual performance value will be derived 

from the table where base data is stored. This table combines the columns of Dim_Limit, 

Dim_Limit_Type, and Dim_Limit_Measure and provides flexibility to modify/add new definitions.  

Example1 

Column Name Value Description 

N_MIS_DATE_SKEY 1 2/15/2012 

N_LIMIT_SKEY 4 Premium 

N_LIMIT_TYPE_SKEY 1 Target 

N_LIMIT_MEASURE_SKEY 1 Gross Written Premium 

N_ENTITY_SKEY 1 XYZ Life Insurance Company 

N_BUSINESS_SEGMENT_SKEY 1 Life 

N_STD_LOB_SKEY 1 
Death - Life Insurance With Profit 
Participation 

N_LIMIT_VALUE 600000000 Target Premium 

V_LIMIT_UNIT AMOUNT Defines the attribute of the measure value 

V_LIMIT_LEVEL_ID LE-BT-LOB 
Data is filled in the columns Legal Entity, 
Business Segment and Line of Business 

 

Example 2 

Column Name Value Description 

N_MIS_DATE_SKEY 1 2/15/2012 

N_LIMIT_SKEY 1 Market Risk 

N_LIMIT_TYPE_SKEY 11 Loss Alert Limit 

N_LIMIT_MEASURE_SKEY 22 
Profit or Loss as Percentage of Portfolio 
Value 

N_ENTITY_SKEY 1 XYZ Life Insurance Company 

N_BUSINESS_SEGMENT_SKEY 1 Life 

N_ASSET_CLASS_SKEY 1 Equity 

N_LIMIT_VALUE 0.1 Loss Alert Limit Percentage 

V_LIMIT_UNIT PERCENTAGE Defines the attribute of the measure value 

V_LIMIT_LEVEL_ID LE-BT-ASCL 
Data is filled in the columns Legal Entity, 
Business Segment and Asset Class 
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33  DDaattaa  MMaappppiinngg  

33..11  OOvveerrvviieeww  ooff  DDaattaa  MMaappppiinngg  

All reporting is based on standard codes, which are often used as codes and filters. For more 

information on the relevant scripts to be executed for the seeded data and download data 

tables, refer to Oracle Insurance Solvency II Analytics Download Specifications. 

The following seeded data are to be populated in the Dimension/Setup Tables: 

Entity Name Table Name 

Business Segment Dimension Dim_Business_Segment 

Capital Computation Group Dimension Dim_Capital_Comp_Group 

Capital Computation Method Dimension Dim_Capital_Computation_Method 

Capital Instrument Transaction Type Dimension Dim_Cap_Instrument_Txn_Type 

Country Dimension Dim_Country 

Currency Dimension Dim_Currency 

Dimension Claim Status Dim_Claim_Status 

Dimension Insurance Measures Dim_Insurance_Measures 

Dimension Intra Group Transaction Type Dim_Intra_Group_Txn_Type 

Dimension Policy Status Dim_Policy_Status 

Dimension Premium Payment Type Dim_Premium_Payment_Type 

Heat Index Dimension Dim_Heat_Index 

Insurance Loss Simulation Risk Category Dim_Ins_Loss_Modeling_Risk_Cat 

Insurance Reserve Dimension Dim_Insurance_Reserve 

Insurance Risk Measures Dimension Dim_Insurance_Risk_Measure 

Insurance Risk Type Dimension Dim_Insurance_Risk_Type 

Limit Dimension Dim_Limit 

Limit Measure Dimension Dim_Limit_Measure 

Limit Type Dimension Dim_Limit_Type 

Product Book Dimension Dim_Product_Book 

Reporting Line Dimension Dim_Rep_Line 

Scenario Dimension Dim_Scenario 

Standard LOB Dimension Dim_Standard_LOB 

Standard Loss Event Type Dimension Dim_Standard_Event_Type 

Standard Major LOB Dimension Dim_Standard_Major_LoB 

Standard Product Type Dimension Dim_Standard_Product_Type 

Run Types Dim_Run_Type 

Business Class Dimension Dim_Business_Class 

Economic Zone Dimension Dim_Economic_Zone 

Dimension Market Risk Position Dim_Market_Risk_Position 

GAAP Dimension Dim_Gaap 

Reinsurance Treaty Type Dim_Reinsurance_Treaty_Type 
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44  DDaattaa  PPooppuullaattiioonn  

44..11  OOvveerrvviieeww  

The sequence of activities followed for Data Population is as follows: 

 

 

NOTE:  This section is applicable when the Oracle Insurance Analytics is deployed without 

the Oracle Financial Services Insurance Application. 

  

44..22  DDIIMM  TTaabbllee  PPooppuullaattiioonn  

The sequence of Data Population for Dimension tables is a follows: 

Entity Name Table Name 

Dim Account Dim_Account 

Acquisition Channel Dimension Dim_Channel 

Claim Dimension Dim_Claim 

Collateral Purpose Dimension Dim_Collateral_Purpose 

Compensation Type Dimension Dim_Compensation_Type 

Credit Loss Reason Dimension Dim_Credit_Loss_Reason 

Credit Rating Dimension Dim_Credit_Rating 

Date Dimension Dim_Dates 

Employee Dimension Dim_Employee 

Entity Dimension Dim_Entity 

Account Dimension Dim_Exposure 

Exposure Type Dimension Dim_Exposure_Type 

Populate Key FACT tables 

Populate Key DIM Tables 
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Entity Name Table Name 

Dimension Financial Year Dim_Financial_Year 

Geography Dimension Dim_Geography 

Homogenous Risk Group Dimension Dim_Homogenous_Risk_Group 

Insurance Loss Modeling Component Dimension Dim_Ins_Loss_Modeling_Comp 

Instruments Contracts Dimension Dim_Instrument_Contract 

Instrument Type Dimension Dim_Instrument_Type 

Dimension Legal Entity Group Dim_Legal_Entity_Group 

LoB Dimension Dim_Lob 

Asset Dimension Dim_Mr_Asset 

Market Risk Asset Class Dimension Dim_Mr_Asset_Class 

Organization Structure Dimension Dim_Org_Structure 

Party Dimension Dim_Party 

Dimension Policy Dim_Policy 

Dimension Policy Party Dim_Policy_Party 

Dimension Policy Type Dim_Policy_Type 

Portfolio Dimension Dim_Portfolio 

Portfolio Type Dimension Dim_Portfolio_Type 

Product Dimension Dim_Product 

Product Type Dimension Dim_Product_Type 

Region Dimension Dim_Region 

Reinsurance Progressive Layer Dimension Dim_Reins_Progressive_Layer 

Reinsurance Progressive Section Dimension Dim_Reins_Progressive_Section 

Reinsurance Contract Dimension Dim_Reinsurance_Contract 

Reinsurance Program Dimension Dim_Reinsurance_Program 

Reinsurance Treaty Type Dimension Dim_Reinsurance_Treaty_Type 

Relationship Type Dimension Dim_Relationship_Type 

Run Dimension Dim_Run 

Simulation Bucket Type Dimension Dim_Simulation_Bucket_Type 

Stock Type Dimension Dim_Stock_Type 

Sub Account Dimension Dim_Sub_Account 

Valuation Method Dimension Dim_Valuation_Method 

Run Parameters Run_Parameters 

Setup Reporting Dates Setup_Reporting_Dates 

Time Vertices Setup_Time_Vertices 

Market Risk VaR Input Parameter MR_Model_Parameters 

Market Risk Portfolio Master Mr_Portfolio_Master 
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44..33  FFCCTT  TTaabbllee  PPooppuullaattiioonn  

The sequence of data population for FCT tables is as follows: 

Entity Name Table Name 

Fact Business Performance Details Fct_Business_Performance_Detl 

Fact Capital instrument Positions Fct_Cap_Instr_Positions 

Fact Capital instrument Transactions Fct_Cap_Instr_Txns 

Fact Counterparty Credit Risk Loss Simulations Buckets Fct_Ccr_Loss_Simulation_Bkt 

Fact Claim Details Fct_Claim_Details 

Fact Compensation Details Fct_Compensation_Details 

Fact Counterparty Credit Risk Exposure Fct_Counterparty_Cr_Exposure 

Fact Credit Loss Fct_Credit_Loss 

Fact Entity Parent Information Fct_Entity_Parent_Info 

Fact Financial Elements Fct_Financial_Element 

Fact Insurance Loss Simulation Buckets Fct_Ins_Loss_Simulation_Bucket 

Fact Instrument Proposed Transactions Fct_Instr_Proposed_Txns 

Fact Insurance Measure Projection Fct_Insurance_Measure_Proj 

Fact Insurance Reserves Fct_Insurance_Reserves 

Fact Insurance Risk Summary Fct_Insurance_Risk_Summary 

Fact Insurance Risk Type Information Fct_Insurance_Risk_Type_Info 

Fact Intragroup Transaction Details Fct_Intra_Group_Txn_Details 

Fact Legal Entity Details Fct_Legal_Entity_Details 

Fact Legal Entity Group Details Fct_Legal_Entity_Group_Details 

Fact Limits Fct_Limits 

Fact MR Investment Performance Fct_Mr_Investment_Performance 

Fact Market Risk Loss Simulation Buckets Fct_Mr_Loss_Simulation_Bucket 

Fact Operational Loss Fct_Operational_Loss 

Fact OREC Risk Details Fct_Orec_Risk_Details 

Fact Operational Risk Economic Capital Simulation Bucket Fct_Orec_Simulation_Bucket 

Fact Policy Details Fct_Policy_Details 

Fact Policy Profitability Fct_Policy_Profitability 

Fact Policy Risk Details Fct_Policy_Risk_Details 

Fact Portfolio Asset Data Fct_Portfolio_Asset_Data 

Fact Premium Details Fct_Premium_Details 

Fact Reinsurance Policy Details Fct_Reinsurance_Policy_Details 

Fact Reinsurance Premium Details Fct_Reinsurance_Premium_Dtls 

Fact Risk Factor Outputs Fct_Risk_Factor_Outputs 

Fact Sub Account Details Fct_Sub_Account_Details 

Fact Sub-Account Risk Details Fct_Sub_Account_Risk_Details 

ROREC Model Execution Master ROREC_Model_Execution_Master 
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55  RRuunn    

55..11  OOvveerrvviieeww  

Oracle Insurance Solvency Analytics application stores data following the Run concept. RUN 

defines the purpose of data execution. Few examples are Solvency Run, Regulatory 

Reporting Run, and so on. 

 In DIM RUN table, Run Surrogate Key (Run Skey) is the primary attribute in DIM RUN 

Table. This is to identify a particular set of data, which is defined by combination of RUN 

ID and Execution Date (FIC MIS DATE) for every execution or RUN EXECUTION 

IDENTIFIER.  

 In each of the FCT table, data is characterized by combination of RUN SKEY, Business 

Type, Legal Entity, and Scenario Code as appropriate. Details of the same are given 

below. 

o Run Skey – This is a Surrogate key for a particular processed data set. This 

is a numeric field and is referenced to the table DIM_RUN that contains the 

list of all such run surrogate keys. This table is required to be updated with 

the N_Run_Skey each time a report for any new instance is to be generated 

assuming other parameters constant. Multiple executions on same FIC MIS 

DATE will have different run skey.  

o FIC_MIS_DATE/Extraction Date/Reporting Date – is a common date 

identifier for the records across all the tables for which you want to generate 

the report. 

o Business Type – can be Life, Non Life or Composite. This is not part of DIM 

RUN table, but all FCT tables have these as an important identifier.   

o Entity – The list of legal entities for the institute is provided in the table 

DIM_ORG_STRUCTURE. 

o Scenario – Various Scenarios used by entity for testing uncertain future 

developments. List of Scenarios needs to be stored in DIM SCENARIO table. 

 In DIM RUN, F REPORTING FLAG should be marked 'Y' for all the run executions which 

will be used for reporting. If there are multiple executions for the same RUN ID and FIC 

MIS DATE, the reporting flag should be used to highlight one specific execution for 

reporting. It is assumed that single RUN will contain all the information required. Multiple 

scenarios and multiple FIC MIS DATE for a single RUN ID is assumed to provide the 

required flexibility. 

 The value of the column V_RUN_MAIN_DESC in table DIM_RUN has to be the same for 

multiple executions of the same RUN ID. 

 Scenario and Baseline data should be stored in the same run and are differentiated using 

scenario code in the fact table. 

 For each Run execution, FCT_LEGAL_ENTITY_GROUP_DETAILS will have details of 

Legal Entity. If the run executed is SOLO execution then there will be one row entry in the 
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stated table and lead entity and legal entity will have same entries. If the run executed is 

COMPOSITE execution then there will be ‘n’ rows entry in the stated table (where n = 

number of entities involved in the run), lead entity attribute will have entry of the Group 

entity and legal entity attribute will have entries of all the child entities to the group entity. 

Parent child relationship of the entities will be available in DIM_ORG_STRUCTURE. 

 Executions can be done at two different levels: 

o Composite  

o Business segment entity 

For each type of the execution, composite and single business segment data should be 

separately calculated. Solo executions will not be consolidated for composite execution. 
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66  OOrraaccllee  IInnssuurraannccee  SSoollvveennccyy  IIII  AAnnaallyyttiiccss  DDaasshhbbooaarrdd  aanndd  RReeppoorrttss  

66..11  AAcccceessssiinngg  SSoollvveennccyy  IIII  AAnnaallyyttiiccss  DDaasshhbbooaarrdd  

Access the application using the login credentials (URL, login name, and password) provided 

in the configuration note. The built-in security system ensures that you are permitted to 

access the screens and actions based on the authorization only. On fetching the URL as 

specified, the following screen is displayed. 

 

Login Screen 

After logging into the application, select the appropriate tab. 

The below mentioned fields and filters are common for all tabs in the dashboard. The 

following parameters are selected, and the reports are displayed for informational purposes: 

Select the Solvency II Run, Run Execution Identifier and Legal Entity for which you want to 

view the report from the respective drop-downs.  

 

Tab Level Filters 

 

To select the date of execution/time hierarchy for the entity for which you want to view the 

report, click the ‘Select Members’ icon ( ) next to Reporting Period option. On clicking 

the icon, the Choose members window appears. 
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Selecting the time period 

Select the entity for which you want to view the report from the Entity drop-down. 

The left pane (Available) contains the available time periods. After selecting the period, click 

the Move icon. The required time period appears on the right pane (Selected). You need to 

select relevant time periods. Further drill through is possible, by clicking the relevant period. 

For example: The time period selected is the year 2012. Click on the + sign next to 2012. This 

shows the data on a quarterly basis. Click on the + sign next to the quarter, the monthly data 

will appear. Similarly clicking on the month will show the data on weekly basis, and the last 

level being the date. To select the report for all available periods, click the Move All icon. To 

remove a selected period, click Remove. To remove all selected periods, click Remove All.  

Click the Apply button to apply the filters on relevant reports. 

NOTE:  Once the options are selected in the level filters for one tab, it will not reflect in the 

other tabs. It either has to be re-selected in other tabs or a default value will be 

displayed. 

Each report has a Refresh, Print and Export option. Click Refresh to refresh the results of 

the current analysis. Click Print to print the result in PDF or HTML format. Click Export to 

export the result to a different format such as PDF, Excel 2003+, PowerPoint (2003 and 

2007+), Web Archive (.mht) and Data (CSV format, Tab delimited format and XML format). 

To view the report in an Excel format, click Export and select Excel 2003+. The File 

Download window appears. Click Open or Save to open the file or save the file respectively. 

Few reports have the slider functionality, which enables to view the reports for specific time 

periods. These time periods are based on Reporting Period selected in the tab level filters as 

mentioned above. For example, as in the RAPM Analysis by Legal Entities report. 

 

Slider Functionality 
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66..22  HHoommee  

These reports are of the entity selected in the drop-down for the Legal Entity and business 

segment as Composite as per the information selected in Run.  

This tab shows the key financial and economic parameters like Capital Requirements, Income 

from Premium, Claims, Risk Adjusted Performance Measures at entity level. 

1. Click Home tab on the Dashboard Page. This is the default page that is displayed 

with each login. 

2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 Risk Materiality Assessment Heat Map 

 Capital Adequacy 

 Economic Capital Reconciliation 

 Own Funds 

 Performance measures 

 Key Income Statement Indicators 

 Break-up of Assets and Liabilities 

 Premium 

 Claims 

 

66..22..11  RRiisskk  MMaatteerriiaalliittyy  AAsssseessssmmeenntt  HHeeaatt  MMaapp  

Dashboard Tab 

Name 

Home 

Report Level Filter Not Applicable 
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Report Description This report displays the risk materiality assessment for 

each risk category and its corresponding sub-risk category 

in the form of a heat map. 

Each risk/sub-risk category is reported as a row item in the 

heat map while the time periods are displayed in columns. 

Risk materiality is displayed for the following time periods: 

 Current month 

 Preceding month 

 Same month in the preceding year 

Risk materiality is assessed based on scores by each 

organization. For the purpose of configuration a 1-3 scale is 

used and the risk materiality is categorized as one of the 

following with the corresponding color code: 

 Low (Green) : 1 Score 

 Medium (Amber) : 2 Score 

 High (Red) : 3 Score 

 

NOTE:  Regarding color and heat category, this is 

indicative, and you need to configure the values 

as required. 

Drill Through Not Applicable 

  

Risk Materiality Assessment Heat Map 
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66..22..22  CCaappiittaall  AAddeeqquuaaccyy    

Dashboard Tab 

Name 

Home 

Report Level Filter Not Applicable 

Report Description In this report the amounts are displayed across time. The 

time periods displayed include: 

 Current month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding 

Year 

Ratios are displayed on the secondary y-axis in the form of 

line markers. 

The following capital elements are reported: 

 MCR 

 Eligible Capital to Cover MCR 

 MC Ratio 

 SCR 

 Eligible Capital to Cover SCR 

 SC Ratio 

Drill Through Not Applicable 

  

Capital Adequacy 

  

66..22..33  EEccoonnoommiicc  CCaappiittaall  RReeccoonncciilliiaattiioonn  

Dashboard Tab 

Name 

Home 

Report Level Filter Not Applicable 
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Report Description This report displays the change in the allocated economic 

capital of each risk category in the current period over the 

previous period in the form of a waterfall chart.  

Total economic capital and economic capital by each risk 

category is displayed on the x-axis. This begins with the 

total economic capital across risk categories in the previous 

year (green), the change of each risk category over 

previous year (positive values are marked in red and 

negative values are marked in blue) and the current value 

of total economic capital. Amounts are displayed on the y-

axis. 

Drill Through Not Applicable 

 

Economic Capital Reconciliation 

66..22..44  OOwwnn  FFuunnddss  

Dashboard Tab 

Name 

Home 

Report Level Filter Not Applicable 
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Report Description This report displays the different types of own funds across 

time in the form of a stacked column chart. This report 

classifies own funds as basic and ancillary and displays the 

tier classification for each type of own fund across time. 

Own fund type and time periods are displayed on the x-

axis. The following time periods are displayed: 

 Current month 

 Preceding month 

 Same month in the preceding year 

The values for each tier of own funds are displayed on the 

y-axis. 

Drill Through Not Applicable 

 

Own Funds 

 

66..22..55  PPeerrffoorrmmaannccee  MMeeaassuurreess  

Dashboard Tab 

Name 

Home 

Report Level Filter Not Applicable 
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Report Description This report displays Underwriting Result (Life / Non-Life), 

Risk-Adjusted Return on Capital (RAROC) and 

Shareholder Value Added (SVA) across time.  

The time periods displayed on the x-axis are:  

 Current month 

 Immediately preceding month  

 Same month in the preceding year 

 The following measures are displayed on the primary y-

axis in the form of columns: 

 SVA 

 Life Underwriting Result 

 Non-Life Underwriting Result 

RAROC and Return on Equity are displayed as percentage 

terms on the secondary y-axis in the form of line chart. 

Drill Through Not Applicable 

 

  

Performance Measures 

 

66..22..66  KKeeyy  IInnccoommee  SSttaatteemmeenntt  IInnddiiccaattoorrss  

Dashboard Tab 

Name 

Home 
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Report Level Filter Not Applicable 

Report Description This report displays the key income statement indicator 

values across time in a graphical format. The following key 

income statement indicators are reported: 

 Net Insurance Premium Revenue 

 Fee Income 

 Investment Income 

 Net Insurance Benefits and Claims 

 Investment Contracts Benefits 

Drill Through Not Applicable 

 

 

Key Income Statement Indicators 

 

66..22..77  BBrreeaakk--uupp  ooff  AAsssseettss  aanndd  LLiiaabbiilliittiieess  

Dashboard Tab 

Name 

Home 

Report Level Filter Not Applicable 

Report Description This Pie chart report displays the break-up of assets and 

liabilities for the selected period. 

The first pie chart displays the break-up of assets across 

asset components. The second pie chart displays the 

break-up of liabilities across liability components. 
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Drill Through Not Applicable 

  

Break-up of Assets and Liabilities 

 

66..22..88  PPrreemmiiuumm  

Dashboard Tab 

Name 

Home 

Report Level Filter Not Applicable 

Report Description This report displays Gross and Net written premium, 

grouped by Existing and New Business Type, over time in 

the form of stacked column chart. 

Gross and Net Written Premium, clubbed with Time, are 

displayed over x-axis.  

The time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year  

Amounts for each business source are displayed on the y-

axis as stacked columns. 

Drill Through Not Applicable 
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Premium 

 

66..22..99  CCllaaiimmss  

Dashboard Tab 

Name 

Home 

Report Level Filter Not Applicable 

Report Description The report displays the Claims Amount and Number of 

Claims across time periods in the form of a graphical chart. 

The time periods are displayed on x-axis. The time periods 

displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The claim amount is displayed as columns on the primary 

y-axis. The number of claims is displayed in the form of 

points on the secondary y-axis.  

Drill Through Not Applicable 
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Claims 

66..33  PPeerrffoorrmmaannccee  

In this tab, the report compares the selected performance indicator against the target set and the 

variance across business types and time periods in the form of a graphical chart. 

1. Click Performance tab on the Dashboard Page.  

2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset, if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 Key Performance Indicators Variance Analysis 

 Key Performance Indicator Projections across Scenarios 

 RAPM Analysis 

 Best & Worst Products by RAROC & SVA 

 RAPM Component Analysis – Life 

 RAPM Component Analysis - Non Life 

 RAPM Analysis by Legal Entities 

 Life Underwriting Result 

 Non-Life Underwriting Result 

 Life Underwriting Result across Dimensions 

 Non-Life Underwriting Result across Dimensions 

 Ratio Trend Analysis – Life 

 Ratio Trend Analysis - Non-Life 

 Investment Performance by Valuation Methods 
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 Expense Analysis by Sales Channel 

 

66..33..11  KKeeyy  PPeerrffoorrmmaannccee  IInnddiiccaattoorrss  VVaarriiaannccee  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Performance 

Report Level Filter This report is divided into two segments on the basis of 

type of performance value. 

Segment 1: contains the measures SVA and 

Underwriting Result, since, both the measures are 

expressed in amounts. 

Segment 2: contains the measures RAROC, Return on 

Equity, and Return on Investment, since, these 

measures are expressed in percentage or ratio. 

Report Description This report is a combination of line and column chart. This 

report compares the selected performance indicator 

against the target set and the variance across business 

types and time periods. 

The time periods and business types are displayed on the 

x-axis. Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The actual and target values of the selected performance 

indicator are displayed as columns on the primary y-axis. 

The variance from target is displayed in the form of points 

in the secondary y-axis. 

Drill Through Not Applicable 
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Key Performance Indicators Variance Analysis (RAROC) 

 

 

Key Performance Indicators Variance Analysis (SVA) 

 

 

66..33..22  KKeeyy  PPeerrffoorrmmaannccee  IInnddiiccaattoorr  PPrroojjeeccttiioonnss  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 

Name 

Performance 



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 37 

Report Level Filter This report is divided into two segments depending on the 

type of performance value. 

Segment 1: contains the measures SVA and 

Underwriting Result, since, both the measures are 

expressed in amounts. 

Segment 2: contains the measures RAROC, Return on 

Equity, and Return on Investment, since, these 

measures are expressed in percentage or ratio. 

Report Description This line graph report displays the values of each selected 

performance indicator for each business type across 

scenarios and planning horizon. 

Time periods are displayed on the x-axis. The forecast 

periods displayed are the time periods, which are part of an 

organization’s planning (forecast) horizon. These are not 

fixed. 

The projected values of the selected performance indicator 

across scenarios including baseline are displayed on the y-

axis. 

Drill Through Not Applicable 

 

Key Performance Indicator Projections across Scenarios (RAROC) 
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Key Performance Indicator Projections across Scenarios (SVA) 

 

66..33..33  RRAAPPMM  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Performance 

Report Level Filter Not Applicable 

Report Description This report displays the risk-adjusted performance 

measured on a composite basis as well as for each 

business segment across time in a tabular report form. It 

also displays the month-on-month and year-on-year 

change in the measures.  

The RAROC and SVA for composite, life and non-life 

business types are displayed as row items. The following 

are displayed as columns: 

 Current month 

 Previous month 

 Month-on-Month (MoM) change  

 Previous year 

 Year-on-Year (YoY) change 

Drill Through Level 1 (Life): 

Report Name: RAPM Analysis across Major Lines of 

Business 

Report Type: Tabular Report 
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This graph shows the RAPM Analysis in percentage, for 

the major line of business for the time period and the 

business segment which was selected in the previous 

graph - RAPM Analysis. 

Click any one of the business segments in the RAPM 

Analysis chart. The tabular report of RAPM across Major 

Lines of Business is displayed. 

Level 2 (Life): 

Report Name: RAPM Analysis across Standard Lines of 

Business  

Report Type: Tabular Report 

This graph shows the RAPM Analysis in percentage, for 

the standard line of business for the major Line of business 

which was selected in the previous graph - RAPM Analysis 

across Major Lines of Business. 

Click any one of the business segment in the RAPM 

Analysis across Major Lines of Business chart. The tabular 

report of RAPM across Standard Lines of Business is 

displayed. 

Level 3 (Life): 

Report Name: RAPM Analysis across Product Types 

Report Type: Tabular Report 

This graph shows the RAPM Analysis in percentage, for 

the entire product types which comes under the standard 

line of business which was selected in the previous graph -

RAPM Analysis across Standard Lines of Business. 

Click any one of the business segments in the RAPM 

across Standard Lines of Business chart. The graph of 

RAPM Analysis across Product Types is displayed in a 

tabular format. 

Product types under the selected line of business are 

displayed as row items. The column headers remain 

unchanged. The selected RAPM value is displayed in each 

column for each product type. 

The selected Line of Business is displayed for informational 

purposes, in addition to the parameters displayed as part of 

the RAPM Analysis across Lines of Business report. 

Level 4 (Life): 

Report Name: RAPM Analysis across Products 
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Report Type: Tabular Report 

This graph shows the RAPM Analysis in percentage, for all 

the products which comes under the product type which 

was selected in the previous graph -RAPM Analysis across 

Product Types. 

Click any one of the business segment of the RAPM 

Analysis across Product Types chart. The graph of RAPM 

Analysis across Products is displayed in a tabular format. 

Products under the selected product types are displayed as 

row items. The column headers remain unchanged. The 

selected RAPM value is displayed in each column for each 

product. 

The selected Product Type is displayed for informational 

purposes, in addition to the parameters displayed as part of 

the RAPM Analysis across Product Types report. 

Level 1 (Non-Life): 

Report Name: RAPM Analysis across Lines of Business 

Report Type: Tabular Report 

This graph shows the RAPM Analysis in percentage, for 

line of business for the time period, the business segment 

which was selected in the previous graph - RAPM Analysis. 

Click any one of the business segments in the RAPM 

Analysis chart. The tabular report of RAPM across Lines 

of Business is displayed. 

Level 2 (Non-Life): 

Report Name: RAPM Analysis across Product Types 

Report Type: Tabular Report 

This graph shows the RAPM Analysis in percentage, for 

the product types which was selected in the previous graph 

- RAPM Analysis across Lines of Business. 

Click any one of the business segment in the RAPM 

Analysis across Lines of Business chart. The tabular report 

of RAPM across Product Types is displayed. 

Level 3 (Non-Life): 

Report Name: RAPM Analysis across Products 

Report Type: Tabular Report 

This graph shows the RAPM Analysis in percentage, for all 

the products which comes under the product type which 
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was selected in the previous graph -RAPM Analysis across 

Product Types. 

Click any one of the business segment of the RAPM 

Analysis across Product Types chart. The graph of RAPM 

Analysis across Products is displayed in a tabular format. 

Products under the selected product types are displayed as 

row items. The column headers remain unchanged. The 

selected RAPM value is displayed in each column for each 

product. 

The selected Product Type is displayed for informational 

purposes, in addition to the parameters displayed as part of 

the RAPM Analysis across Product Types report. 

 

RAPM Analysis 

 

 

66..33..44  BBeesstt  &&  WWoorrsstt  PPrroodduuccttss  bbyy  RRAARROOCC  &&  SSVVAA  

Dashboard Tab 

Name 

Performance 

Report Level Filter     Not Applicable 
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Report Description This consists of two tabular reports displaying the best and 

worst products by RAROC and SVA and the % change in 

the measures from the previous month in the form of a 

tabular report. 

The first tabular report displays the ‘Top N*’products having 

the highest and lowest RAROC as row items. The RAROC 

value and % change over previous month are reported in 

columns.  

The second tabular report displays the Top N products 

having the highest and lowest SVA as row items. The SVA 

value and % change over previous month is reported in 

columns. 

Note: *Count “N” can be selected from the drop-down. 

Drill Through Not Applicable 

 

Best and Worst Products by RAROC and SVA 
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66..33..55  RRAAPPMM  CCoommppoonneenntt  AAnnaallyyssiiss  ––  LLiiffee  

Dashboard Tab Name Performance 

Report Level Filter     Not Applicable 

Report Description This displays the various RAPM components across time for 

Life business in the form of a tabular report. 

The RAPM components are displayed as expandable row 

items. At the first level, all components are grouped as: 

 Income 

 Expenses 

 Net Insurance Benefits & Claims 

 Provisions 

 Allocated Capital 

Each of the above except allocated capital is expandable to 

the individual components. 

The time periods displayed as columns include: 

 Current month 

 Previous month 

 Same month in the preceding year 

 Year-to-Date 

The values for each component are displayed for the Life 

business for each time period in the columns. 

Drill Through Level 1: 

Report Name: RAPM Component Analysis across Standard 

Lines of Business 

Report Type: Tabular Report 

This report shows the RAPM Component Analysis across 

time period for Life business segment and the component 

selected in the previous graph -RAPM Component Analysis – 

Life. 

Click any one of the business segments in the RAPM 

Component Analysis - Life chart. The graph of RAPM 

Component across Lines of Business is displayed in a 

tabular format. 

Lines of business for the selected component are displayed 

as row items. The time periods displayed as columns include: 
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 Current Month 

 Previous Month 

 Month-on-Month Change 

 Previous Year 

 Year-on-Year Change 

 Year-to-Date 

The value of the selected RAPM component is displayed in 

each column for each LOB. 

Level 2: 

 Report Name: RAPM Component Analysis across Product 

Type. 

Report Type: Tabular Report  

This report shows the RAPM Component Analysis across all 

product types falling under the standard line of business 

selected in the previous graph -RAPM Component Analysis 

across Major Lines of Business. 

Click any one of the business segments in the RAPM 

Component Analysis across Standard Lines of Business 

chart. The graph of RAPM Component analysis across 

Product Type is displayed in a tabular format. 

Product types under the selected line of business are 

displayed as row items. The column headers remain 

unchanged from the level 1 drill down report. The value of the 

selected RAPM component is displayed in each column for 

each product type. 

The selected Line of Business is displayed for informational 

purposes, in addition to the parameters displayed as part of 

the RAPM Component Analysis across Lines of Business 

report. 

Level 3: 

Report Name: RAPM Component Analysis across 

Product 

Report Type: Tabular Report 

This report shows the RAPM Component Analysis across all 

products falling under the product type selected in the 

previous graph -RAPM Component Analysis across Product 

Type. 

Click any one of the business segments in the RAPM 
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Component Analysis across Product Type chart. The graph 

of RAPM Component analysis across Product is displayed 

in a tabular format. 

Products under the selected product types are displayed as 

row items. The column headers remain unchanged from the 

level 1 drill down report. The value of the selected RAPM 

component is displayed in each column for each product. 

The selected Product Type is displayed for informational 

purposes, in addition to the parameters displayed as part of 

the RAPM Component Analysis across Product Types report. 

 

RAPM Component Analysis-Life 

 

The pictorial representation of the drill down is as follows: 

Level 1 

 

RAMP Component Analysis across Lines of Business 
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Level 2 

 

RAPM Component Analysis across product Type 

Level 3 

 

RAPM Component Analysis across Product 

 

66..33..66  RRAAPPMM  CCoommppoonneenntt  AAnnaallyyssiiss  --  NNoonn  LLiiffee  

Dashboard Tab 

Name 

Performance 

Report Level Filter     Not Applicable 

Report Description This consists of various RAPM components across time for 

Non-Life business in a tabular report form. 

The RAPM components are displayed as expandable row 

items. At the first level, all components are grouped as: 

 Income 

 Expenses 

 Provisions 

 Allocated Capital 

 Net Insurance Benefits & Claims 

Each of the above except allocated capital is expandable to 

its individual components. 

The time periods displayed as columns include: 

 Current month 

 Preceding month 

 Same month in the preceding year 

 Year-to-Date 

The values for each component are displayed for the Non-

Life business for each time period in the columns. 



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 47 

Drill Through Level 1: 

Report Name: RAPM Component Analysis across Lines of 

Business  

Report Type: Tabular Report 

This graph shows the RAPM Component Analysis for 

Standard line of businesses for Non Life business segment 

and the component selected in the previous graph -RAPM 

Component Analysis - Non Life. 

Click any one of the business segments in the RAPM 

Component Analysis – Non-Life chart. The graph of RAPM 

Component across Lines of Business - Non-Life is 

displayed in a tabular format. 

Lines of business for the selected component are displayed 

as row items. The time periods displayed as columns 

include: 

 Current Month 

 Previous Month 

 Month-on-Month Change 

 Previous Year 

 Year-on-Year Change 

 Year-to-Date 

The value of the selected RAPM component is displayed in 

each column for each LOB. 

Level2: 

Report Name: RAPM Component Analysis across Product 

Type 

Report Type: Tabular Report 

This graph shows the RAPM Component Analysis across 

all Product Types which falls under the Line of Business 

selected in the previous graph -RAPM Component Analysis 

across Lines of Business. 

Click any one of the business segments in the RAPM 

Component Analysis across Lines of Business chart. The 

graph of RAPM Component Analysis across Lines of 

Product Type is displayed in a tabular format. 

Product types under the selected line of business are 

displayed as row items. The column headers remain 

unchanged from the level 1 drill down report. The value of 
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the selected RAPM component is displayed in each column 

for each product type. 

The selected Line of Business is displayed for informational 

purposes, in addition to the parameters displayed as part of 

the RAPM Component Analysis across Lines of Business 

report. 

Level 3: 

RReeppoorrtt  NNaammee::  RRAAPPMM  CCoommppoonneenntt  AAnnaallyyssiiss  aaccrroossss  PPrroodduucctt    

Report Type: Tabular Report 

This graph shows the RAPM Component Analysis across 

Products which falls under the Product Type selected in the 

previous graph -RAPM Component Analysis across 

Product Type. 

Click any one of the business segments in the RAPM 

Component Analysis across Lines of Product Types chart. 

The graph of RAPM Component Analysis across 

Products is displayed in a tabular format. 

Products under the selected product types are displayed as 

row items. The column headers remain unchanged from 

the level 1 drill down report. The value of the selected 

RAPM component is displayed in each column for each 

product. 

The selected Product Type is displayed for informational 

purposes, in addition to the parameters displayed as part of 

the RAPM Component Analysis across Product Types 

report. 
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RAPM Component Analysis - Non Life 

 

66..33..77  RRAAPPMM  AAnnaallyyssiiss  bbyy  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 

Name 

Performance 

Report Level Filter     Not Applicable 
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Report Description The report is a combination of line and column chart with 

slider functionality to display time periods. 

Time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding 

Year 

The legal entities are displayed on the x-axis. The legal 

entities displayed are the entities, which are nodes/leaves 

of the legal entity selected as part of the page level filters 

i.e. the legal entities reporting to the selected entity. This 

report will display multiple legal entities in case of a 

consolidated Run. In case of Solo Run it displays only the 

selected legal entity.  

SVA is displayed on the primary y-axis in the form of a 

column chart. RAROC is displayed in percentage terms on 

the secondary y-axis in the form of points.  

Drill Through Level 1: 

RReeppoorrtt  NNaammee::  RRAAPPMM  AAnnaallyyssiiss  bbyy  LLeeggaall  EEnnttiittiieess  aaccrroossss  

LLiinneess  ooff  BBuussiinneessss  

Report Type: combination of line and column chart 

Lines of business of the selected legal entity are displayed 

on the x-axis.  

SVA is displayed on the primary y-axis in the form of a 

column chart. RAROC is displayed in percentage terms on 

the secondary y-axis in the form of a line chart. Only the 

line markers are displayed; the line is not displayed. 

The following parameters selected in the RAPM Analysis 

by Legal Entities report are displayed for informational 

purposes: 

 Legal Entity (the report level selection, not the 

page level filter) 

 Date 

 Run  

 Time Period 
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RAPM Analysis by Legal Entities 

 

 

66..33..88  LLiiffee  UUnnddeerrwwrriittiinngg  RReessuulltt  

Dashboard Tab 

Name 

Performance 

Report Level Filter     Not Applicable 

Report Description This report displays the underwriting result and its 

components for life business across time. The waterfall 

chart with slider functionality displays time periods. 

Time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding 

Year 

Underwriting result and its components are displayed on 

the x-axis. This begins with the underwriting result in the 

previous year (green), the change in each component in 

the current year (increases are marked in blue, decreases 

are marked in red) and finally the current underwriting 

result. Amounts are displayed on the y-axis. 

Drill Through Not Applicable 
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Life Underwriting Result 

 

 

66..33..99  NNoonn--LLiiffee  UUnnddeerrwwrriittiinngg  RReessuulltt  

Dashboard Tab 

Name 

Performance 

Report Level Filter Not Applicable 

Report Description This report displays the underwriting result and its 

components for the non-life business across time. The 

waterfall chart with slider functionality displays time 

periods. 

The time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding 

Year 

Underwriting result and its components are displayed on 

the x-axis. This begins with the underwriting result in the 

previous year (green), the change in each component in 

the current year (increases are marked in blue, decreases 

are marked in red) and finally the current underwriting 

result. Amounts are displayed on the y-axis. 

Drill Through Not Applicable 
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Non-Life Underwriting Result 

 

 

66..33..1100  LLiiffee  UUnnddeerrwwrriittiinngg  RReessuulltt  aaccrroossss  DDiimmeennssiioonnss  

Dashboard Tab 

Name 

Performance 

Report Level Filter 
  Legal Entity 

 Geography 

 Line of Business 

 Product Type 

Report Description This report displays the underwriting result and its 

components for the life business across time and other 

dimensions in a tabular format. 

The members of the selected dimension are displayed as 

row items. The drill is available over Time Period. The 

underwriting result is displayed across 2 current 12-month 

periods and the forecast periods which are part of an 

organization’s planning (forecast) horizon as columns. The 

forecast periods are not fixed. 
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Drill Through Level 1:  

Report Name: Life Underwriting Result across Dimensions 

- Component Analysis 

Report Type: Tabular Report 

The members of the selected dimension are displayed as 

row items. The underwriting result and its component 

values are displayed as columns. The components are not 

fixed and may change from one organization to another. 

The following parameters selected in the Life Underwriting 

Result across Dimensions report are displayed for 

informational purposes: 

 Legal Entity 

 Date 

 Run  

 Time Period 

 Dimension 

 

Life Underwriting Result across Dimensions 

 

66..33..1111  NNoonn--LLiiffee  UUnnddeerrwwrriittiinngg  RReessuulltt  aaccrroossss  DDiimmeennssiioonnss  

Dashboard Tab 

Name 

Performance 

Report Level Filter 
 Legal Entity 

 Geography 

 Line of Business 

 Product Type 
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Report Description This report displays the underwriting result and its 

components for the non-life business across time and other 

dimensions in a tabular format. 

The members of the selected dimension are displayed as 

row items. The drill is available over Time Period. The 

underwriting result is displayed across 2 current 12-month 

periods and the forecast periods which are part of an 

organization’s planning (forecast) horizon as columns. The 

forecast periods are not fixed. 

Drill Through Level 1:  

Report Name: Non-Life Underwriting Result across 

Dimensions - Component Analysis 

Report Type: Tabular Report 

The members of the selected dimension are displayed as 

row items. The underwriting result and its component 

values are displayed as columns. The components are not 

fixed and may change from one organization to another. 

The following parameters selected in the Non-Life 

Underwriting Result across Dimensions report are 

displayed for informational purposes: 

 Legal Entity 

 Date 

 Run  

 Time Period 

 Dimension 

 

Non-Life Underwriting Result across Dimensions 
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66..33..1122  RRaattiioo  TTrreenndd  AAnnaallyyssiiss  ––  LLiiffee  

Dashboard Tab 

Name 

Performance 

Report Level Filter Applicable over following measures: 

 Net Acquisition Expense Ratio 

  Net Administrative Expense Ratio 

  Gross Operating Expense Ratio 

 Net Operating Expense Ratio 

 Lapse Ratio 

 Return on Equity 

 RAROC 
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Report Description This report compares each selected life underwriting ratio 

with the upper and lower alert limits and risk tolerance 

thresholds that have been specified against it in the form of 

a graphical chart. Additionally alerts are displayed on 

breach of the limit and risk tolerance levels. 

The trailing 12-month time period is displayed on the x-

axis, while the following are displayed on the y-axis: 

 <Selected Ratio> 

 Lower Alert Limit 

 Lower Risk Tolerance Threshold 

 Upper Alert Limit 

 Upper Risk Tolerance Threshold 

Alerts are displayed on the breach of the alert limit (Amber) 

or risk tolerance threshold (Red), both upper and lower.  

a) If only the lower alert limit is breached and not the 

lower risk tolerance threshold, the alert text is 

displayed as follows:  

<Selected Ratio>, <value>, has exceeded the 
Lower Alert Limit, <value>, by < [(limit – ratio) / 
limit] %> 

b) If only the upper alert limit is breached and not the 

upper risk tolerance threshold, the alert text is 

displayed as follows:  

<Selected Ratio>, <value>, has exceeded the 
Upper Alert Limit, <value>, by < [(ratio – limit) / 
limit] %> 

c) If the upper risk tolerance threshold is breached, 

the alert text is displayed as follows: 

<Selected Ratio>, <value>, has breached the 
Lower Risk Tolerance Threshold, <value>, by < 
[(threshold – ratio) / threshold] %> 

d) If the upper risk tolerance threshold is breached, 

the alert text is displayed as follows: 

<Selected Ratio>, <value>, has breached the 
Upper Risk Tolerance Threshold, <value>, by < 
[(ratio – threshold) / threshold] %> 

Drill Through Not Applicable 
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Ratio Trend Analysis - Life 

 

66..33..1133  RRaattiioo  TTrreenndd  AAnnaallyyssiiss  --  NNoonn--LLiiffee  

Dashboard Tab 

Name 

Performance 

Report Level Filter Applicable over following measures: 

 Gross Loss Ratio 

 Net Loss Ratio 

 Reinsurance Loss Ratio 

 Net Expense Ratio 

 Net Combined Ratio 

 Return on Equity 

 RAROC 
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Report Description The report compares each selected non-life underwriting 

ratio with the upper and lower alert limits and risk tolerance 

thresholds that have been specified against it in the form of 

a graphical chart. Alerts are displayed on breach of the limit 

and risk tolerance levels. 

Trailing 12-month time period is displayed on the x-axis, 

while the following are displayed on the y-axis: 

 <Selected Ratio> 

 Lower Alert Limit 

 Lower Risk Tolerance Threshold 

 Upper Alert Limit 

 Upper Risk Tolerance Threshold 

Additionally, alerts are displayed on the breach of the alert 

limit (in Amber color) or risk tolerance threshold (in Red 

color), both upper and lower.  

a) If only the lower alert limit is breached and not the 

lower risk tolerance threshold, the alert text is 

displayed as follows:  

<Selected Ratio>, <value>, has exceeded the 
Lower Alert Limit, <value>, by < [(limit – ratio) / 
limit] %> 

b) If only the upper alert limit is breached and not the 

upper risk tolerance threshold, the alert text is 

displayed as follows:  

<Selected Ratio>, <value>, has exceeded the 
Upper Alert Limit, <value>, by < [(ratio – limit) / 
limit] %> 

c) If the upper risk tolerance threshold is breached, 

the alert text is displayed as follows: 

<Selected Ratio>, <value>, has breached the 
Lower Risk Tolerance Threshold, <value>, by < 
[(threshold – ratio) / threshold] %> 

d) If the upper risk tolerance threshold is breached, 

the alert text is displayed as follows: 

<Selected Ratio>, <value>, has breached the 
Upper Risk Tolerance Threshold, <value>, by < 
[(ratio – threshold) / threshold] %> 

Drill Through Not Applicable 
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Ratio Trend Analysis - Non-Life 

 

66..33..1144  IInnvveessttmmeenntt  PPeerrffoorrmmaannccee  bbyy  VVaalluuaattiioonn  MMeetthhooddss  

Dashboard Tab 

Name 

Performance 

Report Level Filter Business Type 

Report Description This column chart report displays the asset values by 

valuation methods and across time. 

Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The asset valuation methods are displayed on the x-axis. 
The asset values are displayed as columns on the y-axis 
across time periods. 
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Drill Through Level 1:  

Report Name: Investment Performance by Valuation 

Methods across Asset Classes 

Report Type: Column Chart 

The asset classes are displayed on the x-axis. The asset 
values are displayed as columns on the y-axis across time 
periods. 

The following parameters selected in the Investment 
Performance by Valuation Methods report are displayed for 
informational purposes: 

 Legal Entity 

 Date 

 Run 

 Business Type 

 Valuation Method 

Level 2  

Report Name: Investment Performance by Valuation 
Methods across Assets 

Report Type: Column Chart 

Assets are displayed on the x-axis. The asset values are 
displayed as columns on the y-axis across time periods. 

The selected Asset Class is displayed for informational 

purposes, in addition to the parameters displayed as part of 

the Investment Performance by Valuation Methods across 

Asset Classes. 

 

Investment Performance by Valuation Methods 
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66..33..1155  EExxppeennssee  AAnnaallyyssiiss  bbyy  SSaalleess  CChhaannnneell  

Dashboard Tab 

Name 

Performance 

Report Level Filter Business Type 

Report Description This column chart report displays the break-up of key 

expenses across time periods for a selected business type. 

The stacked column chart with slider functionality to display 
time periods. 

Time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Sales channels are displayed on the x-axis. Expenses are 

displayed on the y-axis in the form of column chart stacked 

over its components. 

Drill Through Not Applicable 

  

Expense Analysis by Sales Channel 

 

66..44  CCaappiittaall  AAddeeqquuaaccyy  

This tab shows the Capital Requirement information elements like SCR, MCR, Capital 

Composition and the breakup of the Requirements across business segments, entities, and 

different scenarios. 

1. Click the Capital Adequacy tab on the Dashboard Page.  
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2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 Consolidated Capital Adequacy 

 Required Capital 

 Breakup of Solvency Capital Requirement 

 Standard Formula vs. Internal Model SCR 

 Required Capital under Stress Scenario 

 Economic Capital Reconciliation 

 SCR Analysis 

 Capital Adequacy across Legal Entities 

 Capital Ratio Trend Analysis 

 Required Capital Projections across Scenarios 

 

66..44..11  CCoonnssoolliiddaatteedd  CCaappiittaall  AAddeeqquuaaccyy  

Dashboard Tab 
Name 

Capital Adequacy 

Report Level Filters Not Applicable 

Report Description 

In this report, the required capital is compared with the eligible 
own funds and the variance is displayed across business types 
and time period.  This is a combination of Line and Column 
Chart.  Time periods and business types are displayed on the 
x-axis. The time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The required capital and eligible own fund amounts for both 
SCR and Minimum Capital Requirement (MCR) are displayed 
as columns on the primary y-axis. SCR and MCR Variance are 
displayed on the secondary y-axis in the form of line chart. 

Drill Through Not Applicable 
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Consolidated Capital Adequacy 

66..44..22  RReeqquuiirreedd  CCaappiittaall  

Dashboard Tab 
Name 

Capital Adequacy 

Report Level Filters Not Applicable 

Report Name Required Capital 

Report Description 

This report displays the capital elements across business types 
and time and compares them across risk thresholds. This is a 
Line Chart report.  

Time periods and business types are displayed on the x-axis. 
The time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

If Graph Type is selected as Amount from the drop down list, 

the following measures are displayed: 

 MCR 

 MCR Lower Risk Tolerance Threshold 

 MCR Upper Risk Tolerance Threshold 

 SCR 

 SCR Lower Risk Threshold Limit 

 SCR Upper Risk Threshold Limit 

If Graph Type is selected as Ratio from the drop down list, the 

following measures are displayed: 

 MC Ratio 
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 MC Ratio Lower Risk Threshold Limit 

 MC Ratio Upper Risk Threshold Limit 

 SC Ratio 

 SC Ratio Lower Risk Threshold Limit 

 SC Ratio Upper Risk Threshold Limit 

Drill Through Not Applicable 

  

Required Capital 

 

66..44..33  BBrreeaakk--UUpp  ooff  SSoollvveennccyy  CCaappiittaall  RReeqquuiirreemmeenntt  

Dashboard Tab 
Name 

Capital Adequacy 

Report Level Filters Not Applicable 

Report Name Required Capital 

Report Description 

This report displays the components of the SCR across 

business types and time in a column chart form. 

The components include: 

 Basic SCR 

 Adjustments 

 Operational Risk 

The time periods and business types are displayed on the x-

axis. The Time periods displayed include: 
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 Current Month 

 Preceding Month 

 Same Month in the Preceding Year 

SCR components are displayed on the y-axis as columns. 

This report is generated for the entity selected in the prompt 

and for the composite business segment. 

Drill Through 

Level 1: 

Report Name: Consolidated Capital Adequacy across Risk 

Categories 

Report Type: Combination of Line and Column Chart 

This graph shows the Capital Adequacy information elements 

namely, Gross Solvency Capital Requirement, Net Solvency 

Capital Requirement, Gross Solvency Capital Ratio, Net 

Solvency Capital Ratio for all the risk categories under Basic 

SCR for the business segment and the time period selected in 

the previous graph - Break-Up of Solvency Capital 

Requirement. 

Click any one of the segments in the Breakup of Solvency 

Capital Requirement chart. The graph of Consolidated Capital 

Adequacy across Risk Categories is displayed in a graph 

format. The graph is a combination of line and column chart. 

NOTE:  This drill down is available only by clicking the 

component Basic SCR 

Risk categories for the Basic SCR are displayed on the x-axis. 

These include: 

 Market Risk 

 Counterparty Default Risk 

 Life Underwriting Risk 

 Health Underwriting Risk 

 Non-Life Underwriting Risk 

 Intangible Asset Risk 

Amounts for Net Solvency Capital Requirement and Gross 

Solvency Capital Requirement are displayed as columns on the 

primary y-axis. Net Solvency Capital Ratio and Gross Solvency 

Capital Ratio are displayed in the form of a line chart on the 

secondary y-axis where only points are displayed. 
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Break-Up of Solvency Capital Requirement 

 

66..44..44  SSttaannddaarrdd  FFoorrmmuullaa  vvss..  IInntteerrnnaall  MMooddeell  SSCCRR  

Dashboard Tab 
Name 

Capital Adequacy 

Report Level Filters Not Applicable 

Report Description 

This report that compares SCR calculated using Standard 
Formula and Internal Model and reports the variance across 
business types and time periods. This is a combination of a line 
chart and column chart. Time periods and business types are 
displayed on the x-axis. Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The SCR amount under Standard and Internal Model are 
displayed as columns on the primary y-axis. The variance from 
Internal Model is displayed in the form of a line on the 
secondary y-axis. Only the line markers are displayed and not 
the line. 

Drill Through 

Level 1:  

Report Name: Standard Formula vs. Internal Model SCR 
across Risk Categories 

Report Type: Combination of Line chart and Column chart 

Risk categories are displayed on the x-axis 

The SCR amount under Standard and Internal Model are 
displayed as columns on the primary y-axis. The variance from 
Internal Model is displayed in the form of a line on the 
secondary y-axis.  
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The following parameters selected in the Standard Formula Vs. 
Internal Model SCR report are displayed for informational 
purposes: 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type 

 

 

Standard Formula vs. Internal Model SCR 

 

66..44..55  RReeqquuiirreedd  CCaappiittaall  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 
Name 

Capital Adequacy 

Report Level Filters Stress Scenario 

Report Description 

This report is a combination of Line Chart and Column Charts. 
A slider functionality displaying time periods has been 
incorporated. The time periods include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The first column chart displays the MCR and SCR across 
business types for the selected period on the x-axis. The values 
under baseline and stress scenarios are displayed on the 
primary x-axis as columns. The variance is displayed in 
percentage terms on the secondary y-axis in the form of a line. 
Only the line markers are displayed. Similarly the second chart 
displays the MC Ratio and SC Ratio across business types for 
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the selected period on the x-axis. The ratios under baseline and 
stress scenarios are displayed on the primary x-axis as 
columns. The variance is displayed in percentage terms on the 
secondary y-axis in the form of a line. Only the line markers are 
displayed. 

Drill-through On Business Type 

Drill Through 

Level 1: (for Capital Requirement) 

Report Name: Required Capital under Stress Scenario across 
SCR Components 

Report Type: Column Chart 

On clicking SCR, the following components of SCR are 
displayed. 

 Basic SCR 

 Adjustments 

 Operational Risk 

The values for Net SCR and Gross SCR are displayed on the 
primary y-axis as columns. The variance is displayed in 
percentage terms on the secondary y-axis in the form of a line. 
Only the line markers are displayed and not the line. 

The following parameters selected in the Required Capital 
under Stress Scenario report are displayed for informational 
purposes: 

 Legal Entity 

 Date 

 Run 

 Business Type 

 Time Period 

 

Level 2: (for Capital Requirement) 

Report Name: Required Capital under Stress Scenario across 
Risk Categories 

Report Type: Column Chart 

Note: This drill-thru is available only on clicking the component 
Basic SCR. 

Net SCR and Gross SCR are displayed across Risk categories 
on the x-axis.  

The values for Net SCR and Gross SCR under baseline and 
stress scenarios are displayed on the primary y-axis as 
columns. The variance is displayed in percentage terms on the 
secondary y-axis in the form of a line. Only the line markers are 
displayed; the line is not displayed. 

In addition to the parameters displayed in Required Capital 
under Stress Scenario across SCR Components report, SCR 
Component is displayed for informational purposes. 

 Level 1: (for Capital Ratios) 
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Report Name: Required Capital under Stress Scenario across 
Risk Categories 

Report Type: Column Chart 

Net SC Ratio and Gross SC Ratio across Risk Categories 
(including Operational Risk) are displayed on the x-axis. 
 
These include: 

 Basic SCR 

 Adjustments 

 Operational Risk 

Net SC Ratio and Gross SC Ratio under baseline and stress 
scenarios are displayed on the primary y-axis as columns. The 
variance is displayed in terms of percentage on the secondary 
y-axis in the form of a line chart. Only the line markers are 
displayed and not the line. 

The following parameters selected in the Required Capital 
under Stress Scenario report are displayed for informational 
purposes: 

 Legal Entity 

 Date 

 Run 

 Business Type  

 Time Period 

 

Required Capital under Stress Scenario 
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66..44..66  EEccoonnoommiicc  CCaappiittaall  RReeccoonncciilliiaattiioonn  

Dashboard Tab 

Name 

Capital Adequacy 

Report Level Filter Business Type 

Report Description The report displays the change in the diversified economic 

capital of each risk category in the current period over the 

previous period in the form of a waterfall chart. 

Total economic capital and economic capital by each risk 

category are displayed on the x-axis. This begins with the 

total economic capital across risk categories in the previous 

year (green), the change in diversified economic capital of 

each risk category in the current year (increases are 

marked red, decreases are marked blue) and finally the 

current value of total economic capital.  Amounts are 

displayed on the y-axis. 

Drill Through Not Applicable 

 

Economic Capital Reconciliation 
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66..44..77  SSCCRR  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Capital Adequacy 

Report Level Filter Not Applicable 

Report Description This tabular report provides a detailed analysis of the SCR 

for the selected period and business type, across risk and 

sub-risk categories. 

The SCR components, risk categories and sub-risk 

categories are displayed as row items. The following are 

displayed in the form of columns: 

 Undiversified SCR (in amount) 

 Diversification Effect (in amount) 

 Diversified SCR (in amount) 

 Capital Computation Methodology 

Drill Through Not Applicable 

 

SCR Analysis 
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66..44..88  CCaappiittaall  AAddeeqquuaaccyy  aaccrroossss  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 

Name 

Capital Adequacy 

Report Level Filter Business Type: This is a drop down selection of the 

following options: 

 Composite 

 Life 

 Non-Life 

Report Description This tabular report is a combination of line and column 

chart. 

The legal entities are displayed on the x-axis. The time 

periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Amounts for MCR, SCR, eligible own funds to cover SCR 

and MCR are displayed for the current period as columns 

on the primary y-axis. MC Ratio and SC Ratio are 

displayed for the current period in the form of points on the 

secondary y-axis.  

Drill Through 
Level 1:  
 
Report Name: Break-up of Capital Adequacy across Legal 

Entities by SCR Components 
 
Report Type: Combination of Line and Column Chart 
 
SCR Components are displayed on the x-axis. These 
include: 

 Basic SCR 

 Adjustments 

 Operational Risk 
 

The values for Net SCR and Gross SCR are displayed on 
the primary y-axis as columns. Net SC Ratio and Gross SC 
Ratio are displayed in the form of points on the secondary 
y-axis.  
 
The following parameters selected in the Capital Adequacy 
across Legal Entities report are displayed for informational 
purposes: 

 Date 

 Run 

 Business Type  

 Time Period 
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 Level 2:  

Report Name: Break-up of Capital Adequacy across Legal 

Entities by Risk Categories 

Report Type: Combination of Line and Column Chart 

Note: This drill-thru is available only on clicking the 
component Basic SCR. 

Risk categories are displayed on the x-axis.  

The values for Net SCR and Gross SCR are displayed on 
the primary y-axis as columns. Net SC Ratio and Gross SC 
Ratio are displayed in the form of points on the secondary 
y-axis 

In addition to the parameters displayed in Break-up of 
Capital Adequacy across Legal Entities by SCR 
Components, SCR Component is displayed for 
informational purposes. 

 

 

 

Capital Adequacy across Legal Entities 

 

66..44..99  CCaappiittaall  RRaattiioo  TTrreenndd  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Capital Adequacy 

Report Level Filter Business Type 



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 75 

Report Description This line chart report displays a trend analysis of capital 

measures across a trailing 12-month period for each 

selected business type. 

The report includes upper and lower alert limits and risk 

tolerance thresholds.  

The trailing 12-month time period is displayed on the x-

axis, while the following are displayed on the y-axis: 

 MC Ratio 

 SC Ratio 

 Lower Alert Limit 

 Lower Risk Tolerance Threshold 

 Upper Alert Limit 

 Upper Risk Tolerance Threshold 

Alerts are displayed on the breach of the alert limit (Amber) 

or risk tolerance threshold (Red), both upper and lower.  

a) If only the lower alert limit is breached, and not the 

lower risk tolerance threshold, the alert text is 

displayed as follows:  

<Minimum / Solvency> Capital Ratio, <value>, 
has exceeded the Lower Alert Limit, <value>, 
by < [(limit – ratio) / limit] %> 

b) If only the upper alert limit is breached, and not the 

upper risk tolerance threshold, the alert text is 

displayed as follows:  

<Minimum / Solvency> Capital Ratio, <value>, 
has exceeded the Upper Alert Limit, <value>, by 
< [(ratio – limit) / limit] %> 

c) If the lower risk tolerance threshold is breached, 

the alert text is displayed as follows: 

<Minimum / Solvency> Capital Ratio, <value>, 
has breached the Lower Risk Tolerance 
Threshold, <value>, by < [(threshold – ratio) / 
threshold] %> 

d) If the upper risk tolerance threshold is breached, 

the alert text is displayed as follows: 

<Minimum / Solvency> Capital Ratio, <value>, 
has breached                                                                                                    
the Upper Risk Tolerance Threshold, <value>, 
by < [(ratio – threshold) / threshold] %> 

Drill Through Not Applicable 
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Capital Ratio Trend Analysis 

 

66..44..1100  RReeqquuiirreedd  CCaappiittaall  PPrroojjeeccttiioonnss  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 

Name 

Capital Adequacy 

Report Level Filter  Business Type  

 Capital Requirement Type 

Report Description This line chart reports projection of required capital 

The time periods are displayed on the x-axis. The forecast 

periods displayed are the time periods, which are part of an 

organization’s planning (forecast) horizon. These are not 

fixed. 

MCR/SCR amount is displayed on the y-axis for each 

scenario including baseline. 

Drill Through Not Applicable 



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 77 

  

Required Capital Projections across Scenarios 

 

66..55  OOwwnn  FFuunnddss  

This Tab shows Own Fund details, their components, and Tier break up, Eligibility to cover 

SCR and MCR across time. 

1. Click the Own Funds tab on the Dashboard Page.  

2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 Own Fund Analysis 

 Own Fund Component Analysis 

 Own Funds across Legal Entity 

 Own Fund Trend Analysis 

 Projected Own Funds 

 Own Fund Projections across Scenarios 

66..55..11  OOwwnn  FFuunndd  AAnnaallyyssiiss  

Dashboard Tab 
Name 

Own Funds 

Report Level Filters Not Applicable 

Report Description 

This report displays the Own Funds by eligibility across 
business type and time. This report is represented as a column 
chart.  

Time periods and business types are displayed on the x-axis. 
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Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The following are displayed as columns on the y-axis: 

 Own Funds 

 Eligible Own Funds to Cover MCR 

 Eligible Own Funds to Cover SCR 

Drill Through 

Level 1 

Report Name: Own Fund Analysis by Tiers 

Report Type: Column Chart 

Time periods and business types are displayed on the x-axis. 
The break-up of the selected Own Fund Eligibility by tiers is 
displayed as stacked columns on the y-axis. The following 
parameters selected in the Own Fund Analysis report are 
displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Own Fund Eligibility  

  

Own Fund Analysis 
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66..55..22  OOwwnn  FFuunndd  CCoommppoonneenntt  AAnnaallyyssiiss  

Dashboard Tab 
Name 

Own Funds 

Report Level Filters Business Type 

Report Description 

This report is represented in a Tabular format. The following 
details are reported for each business type: 

 Component Name 

 Own Fund Type 

 Tier 

Values of each component are displayed as amounts across 
time periods. The time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Additionally, the Own Funds, Eligible Own Funds to Cover 
MCR, and Eligible Own Funds to Cover SCR are reported. 

Drill-through On Not Applicable 

  

Own Fund Component Analysis 

 

66..55..33  OOwwnn  FFuunnddss  aaccrroossss  LLeeggaall  EEnnttiittyy  

Dashboard Tab 
Name 

Own Funds 

Report Level Filters 

Own Fund Eligibility: This is a selection of one of the following 

options: 

 Own Funds 
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 Eligible Own Funds to Cover MCR 

 Eligible Own Funds to Cover SCR 

Dimension: Legal Entity 

Report Description 

This report displays the own funds by eligibility across selected 
dimensions, business type, and time period. This report is 
represented as a column chart with slider functionality to 
display the time periods. Business type is displayed on the x-
axis. Amounts across selected dimension members are 
displayed on the y-axis. The time periods displayed in slider 
format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Drill-through On Not Applicable 

Drill Through Not Applicable  

  

Own Funds across Legal Entity 

 

66..55..44  OOwwnn  FFuunndd  TTrreenndd  AAnnaallyyssiiss  

Dashboard Tab 
Name 

Own Funds 

Report Level Filters Business Type 
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Report Name Own Fund Trend Analysis 

Report Description 

This is a new report that displays a trend analysis of own funds 
by eligibility and selected business type across a trailing 5-year 
period. This a Line Graph where time period is displayed on the 
x-axis in the form of a trailing 5-year period. Amounts by own 
fund eligibility are displayed on the y-axis. 

Drill-through On Not Applicable 

 

Own Fund Trend Analysis 

 

66..55..55  PPrroojjeecctteedd  OOwwnn  FFuunnddss  

Dashboard Tab 
Name 

Own Funds 

Report Level Filters 
 Own Fund Eligibility 

 Stress Scenario 

Report Description 

This report compares the own fund value by eligibility across 
baseline, scenarios and planning horizon for each business 
type. This is a combination of line and column chart with a 
slider functionality to display the time periods. The time periods 
displayed in slider format are the time periods which are part of 
an organization’s planning (forecast) horizon. These are not 
fixed. 

Business type is displayed on the x-axis. The values of the 
selected own fund eligibility under baseline and scenarios are 
displayed on the primary y-axis as columns. The variance is 
displayed in percentage terms on the secondary y-axis in the 
form of a line chart.  



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 82 

Drill-through On Not Applicable 

  

Projected Own Funds 

 

66..55..66  OOwwnn  FFuunndd  PPrroojjeeccttiioonnss  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 
Name 

Own Funds 

Report Level Filters 
 Business Type 

 Own Fund Eligibility 

Report Description 

This report displays the projected own funds by selected 
business type and own fund eligibility across the planning 
horizon and across scenarios. This is a line graph where time 
period is displayed on the x-axis.  The time periods displayed 
are the time periods which are part of an organization’s 
planning (forecast) horizon. These are not fixed. The projected 
own fund amounts are displayed across baseline and 
scenarios. 

Drill-through On Not Applicable 
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Own Fund Projections across Scenarios 

 

66..66  BBuussiinneessss  

This Tab shows the organization structure, share capital and dividend details, intra group 

transactions, income statement, balance sheet and other financial information. 

1. Click the Business tab on the Dashboard Page. 

2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 Organization Structure 

 Change in Share Capital 

 Dividend Details 

 Compensation Analysis 

 Loans Advanced 

 IGT on Equity 

 IGT on Loans 

 IGT on Reinsurance 

 Income Statement 

 Balance Sheet 
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66..66..11  OOrrggaanniizzaattiioonn  SSttrruuccttuurree  

Dashboard Tab 

Name 

Business 

Report Level Filter Not Applicable 

Report Description This report displays the organization structure in the form of 

a table. The details of each legal entity in the group 

structure for the selected time period is in a tabular format. 

The group hierarchy is displayed in the form of expandable 

row items. The following details are displayed as columns: 

 Undertaking Type 

 Relationship (to the selected entity) 

 Voting Rights (in %) 

 Own Funds Available to Cover Group SCR 

o Basic Own Funds 

o Ancillary Own Funds 

o Own Funds 

 Number of Employees 

Drill Through Not Applicable 

 

Organization Structure 

 

 

66..66..22  CChhaannggee  iinn  SShhaarree  CCaappiittaall  

Dashboard Tab 

Name 

Business 

Report Level Filter Not Applicable 
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Report Description This tabular report displays the share capital details for 

each class of shares. 

Time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The individual classes of shares are displayed as row 

items. Number of shares outstanding and share value in 

the previous year are displayed as column items. The 

following details are displayed for the current year in the 

form of columns: 

 New Issuances 

 Redemptions 

 Number of Shares Outstanding 

 Share Premium 

 Share Value 

Drill Through Not Applicable 

 

Change in Share Capital 

 

 

66..66..33  DDiivviiddeenndd  DDeettaaiillss  

Dashboard Tab 

Name 

Business 

Report Level Filter Not Applicable 
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Report Description This tabular report displays the dividend details for each 

class of shares for the selected time period. 

The time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The individual classes of shares are displayed as row 

items. The dividend type and status are displayed as 

columns. 

Drill Through Not Applicable 

 

Dividend Details 

 

 

66..66..44  CCoommppeennssaattiioonn  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Business 

Report Level Filter Not Applicable 
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Report Description This report provides compensation details at the 

organizational level and across key personnel for the 

default business segment in a graphical as well as tabular 

format. 

The report is a combination of pie chart and tabular report 

with slider functionality to display time periods. 

The time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The pie chart displays the break-up of compensation paid 
across various components. 

The tabular report displays the key personnel as row items. 
The following items are displayed in the form of columns: 

 Designation 

 Total Compensation  

 Compensation Components 

Drill Through Not Applicable 
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Compensation Analysis 

 

66..66..55  LLooaannss  AAddvvaanncceedd  

Dashboard Tab 

Name 

Business 

Report Level Filter Not Applicable 
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Report Description This report displays the change in loan balance at the 

organizational level and across key personnel for the 

default business segment in a graphical as well as tabular 

format.  

The report is a combination of waterfall chart and tabular 

report with slider functionality to display time periods. 

The time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Loan balances, advances and repayments are displayed 

on the x-axis. It begins with the opening balance (green), 

loans advanced (red), repaid (blue) and closing balance 

(purple). Amounts are displayed on the y-axis. 

The tabular report displays the key personnel as row items. 

The following items are displayed in the form of columns: 

 Designation 

 Opening Balance 

 Advanced 

 Repaid 

 Interest Received 

 Closing Balance 

Drill Through Not Applicable 

 

Loans Advanced 
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66..66..66  IIGGTT  oonn  EEqquuiittyy  

Dashboard Tab 

Name 

Business 

Report Level Filter Not Applicable 

Report Description This tabular report displays the entities that are investing in 
the equity or other capital items, currency and the threshold 
value and the amount of the transaction as per 
agreement/contract for the IGT. 

 There is a filter for time period. 

Drill Through Not Applicable 

 

IGT on Equity 

 

66..66..77  IIGGTT  oonn  LLooaannss  

Dashboard Tab 

Name 

Business 

Report Level Filter Not Applicable 
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Report Description This tabular report displays IGT on loans with periodic pre-
determined interest/coupon/premium payments for a pre-
determined period of time. Transaction type filter is 
available. 

Drill Through Not Applicable 

 

IGT on Loans 

 

66..66..88  IIGGTT  oonn  RReeiinnssuurraannccee  

Dashboard Tab 

Name 

Business 

Report Level Filter Reinsurance Entity(This is the entity which transfers the 
risk) 

Report Description The column chart report displays IGT on internal 
reinsurance between related undertakings of a group. 

The time periods displayed in slider format are the time 
periods which are part of an organization’s planning 
(forecast) horizon. These are not fixed. 

 Reinsurers are displayed on the x-axis.  

 Gross reinsurance paid and threshold and contract 
amount  is displayed on the y axis   

Drill Through Not Applicable 
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IGT on Reinsurance 

 

66..66..99  IInnccoommee  SSttaatteemmeenntt  

Dashboard Tab 

Name 

Business 

Report Level Filter Not Applicable 

Report Description This tabular report displays the income statement across 
time. 

Income statement hierarchy items are displayed as rows. 
Amounts are displayed in the columns across two 12-
month time periods. The time periods displayed include: 

 Period ending selected date 

 Period ending selected date minus 12 months   

Drill Through Not Applicable 
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Income Statement 

 

66..66..1100  BBaallaannccee  SShheeeett  

Dashboard Tab 

Name 

Business 

Report Level Filter Not Applicable 

Report Description This tabular report displays the balance sheet across time. 

 The balance sheet hierarchy items are displayed in the 
form of rows. Amounts are displayed in the columns across 
two time periods. Time periods displayed include: 

 As at the selected date 

 As at the selected date minus 12 months    

Drill Through Not Applicable 
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Balance Sheet 

 

66..77  LLiiffee  UUnnddeerrwwrriittiinngg  RRiisskk  

This tab shows the Capital Requirements information elements like Gross SCR, Net SCR, 

Technical Provisions, Best Estimate and Risk Margin across Risk types, legal entities, various 

scenarios, components and their projections across time. 

1. Click the Life Underwriting Risk tab on the Dashboard Page.  

2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the entries 

made. 

After clicking Apply, the following graphs or reports are generated: 

 Capital Requirement 

 Loss Distribution 

 Capital Requirement across Legal Entities 

 Technical Provisions  

 Technical Provisions across Legal Entities  

 Capital Requirement under Stress Scenario  
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 Loss Distribution under Stress Scenario 

 SCR Projections across Scenarios 

 Technical Provisions under Stress Scenario  

 

66..77..11  CCaappiittaall  RReeqquuiirreemmeenntt  

Dashboard Tab 
Name 

Life Underwriting Risk 

Report Level Filters Not Applicable 

Report Description 

This report displays the Basic SCR for life underwriting risk 
across time in a column chart format. SCR figures are assumed 
to be allocated and hence additive. 

This report displays the SCR for life underwriting risk across 
time in a graphical format. The SCR measures reported 
include: 

 Net SCR 

 Gross SCR 

The time period is displayed on the x-axis. Time periods 
displayed include: 

 Current Month 

 Preceding Month 

 Same Month in the Preceding Year 

The amounts for Gross and Net SCR estimated for life 
underwriting risk are displayed on the y-axis in the form of 
columns. 

This report is generated for the entity selected in the prompt 
and for the business segment Life. 

Drill-through On Time Period  on x-axis 

Drill Through 

Level 1:  

Report Name: Capital Requirement across Sub-Risk 
Categories 

Report Type: Column Chart 

This graph shows the Capital requirement information elements 
namely Gross SCR, Net SCR amounts across all the sub risk 
categories of the Life business segment for the time period 
selected in the previous graph - Capital Requirement. 

Click any one of the risk category (Net SCR, Gross SCR) in the 
Capital requirement across customers chart. The graph of 
Capital Requirement across Sub-Risk Categories is 

displayed. The graph is in column chart format. 

Sub-risk categories are displayed on the x-axis. The amounts 
for Gross and Net SCR are displayed on the y-axis. Risk 
Numbers are assumed to be allocated and hence additive in 
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nature. 

  

Capital Requirement 

 

66..77..22  LLoossss  DDiissttrriibbuuttiioonn  

Dashboard Tab 
Name 

Life Underwriting Risk 

Report Level Filters Component Type 

Report Description 

This displays the distribution of losses for current period for 
each selected component of life underwriting risk under 
baseline conditions. This report is displayed in stacked column 
format. 

A given legal entity may have multiple components. Select the 
Component from the drop down list.  

Bucketed loss values are displayed on the x-axis. Frequency is 
displayed on the y-axis. 

The cumulative distributed frequency of the bucketed losses 
are displayed as follows 

 Top 10% of bucketed loss value – Red 

 Next 10% of bucketed loss value – Purple 

 Next 10% of bucketed loss value – Green 

 Remaining bucketed loss value – Blue 

Drill-through On Not Applicable 
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Loss Distribution 

 

66..77..33  CCaappiittaall  RReeqquuiirreemmeenntt  aaccrroossss  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 
Name 

Life Underwriting Risk 

Report Level Filters Not Applicable 

Report Description 

This report displays the SCR for life underwriting risk across 

legal entities. The legal entities displayed are those which are 
Subsidiaries/with significant interest of the Parent/Holding 
entity. This report will have multiple legal entities only in case of 
runs for Parent legal entities. The report is displayed in column 
chart format. 

Legal entities which are related to the entity are selected as a 
page level filter, are displayed on the x-axis. Amounts for Net 
SCR and Gross SCR are displayed for the current period as 
columns on the y-axis. 

Drill-through On Time Period  on x-axis 

Drill Through 

Level 1:  

Report Name: Capital Requirement across Product Types 

Report Type: Column Chart 

This graph shows the Capital Requirement information 
elements namely Gross SCR, Net SCR amounts for the 
Product Types falling under the Legal entity selected in the 
previous graph - Capital Requirement across Legal Entities. 
Click any one of the segments in the Capital Requirement 
across Legal Entities chart. The graph of Capital requirement 
across Product Types is displayed. The graph is displayed in 

a column chart format. 
Product Types are displayed on the x-axis. Amounts for Net 
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SCR and Gross SCR are displayed for the current period as 
columns on the y-axis. 

Level 2:  

Report Name: Capital Requirement across Product 

Report Type: Column Chart 

This graph shows the Capital Requirement information 
elements namely Gross SCR, Net SCR amounts for the 
Products associated with the Product Type selected in the 
previous graph - Capital Requirement across Product Type. 
 
Click any one of the segments in the Capital Requirement 
across Product Types chart. The graph of Capital requirement 
across Product is displayed in a column chart format. 

Products are displayed on the x-axis. Amounts for Net SCR and 
Gross SCR are displayed for the current period as columns on 
the y-axis. 

Level 3:  

Report Name: Capital Requirement across Homogeneous Risk 
Groups 

Report Type: Column Chart 

This graph shows the Capital Requirement information 
elements namely Gross SCR, Net SCR amounts across all the 
homogenous groups associated with the Product selected in 
the previous graph - Capital Requirement across Products. 
Click any one of the segments in the Capital Requirement 
across Products chart. The graph of Capital requirement 
across Homogeneous Risk Groups is displayed. The graph 
is displayed in a column chart format. 
Homogeneous Risk Groups (HRGs) are displayed on the x-
axis. Amounts for Net SCR and Gross SCR are displayed for 
the current period as columns on the y-axis. 

Level 4:  

Report Name: Capital Requirement across Customers 

Report Type: Tabular Report 

This graph shows the Capital Requirement information 
elements namely Sum Assured, Gross SCR, Net SCR amounts 
for all the customers falling under the homogenous group 
selected under the previous graph -Capital Requirement across 
Homogeneous Risk Groups. 
Click any one of the segments in the Capital Requirement 
across Homogeneous Risk Groups chart. The tabular report of 
Capital requirement across Customers is displayed.  

Level 5:  

Report Name: Capital Requirement across Policies 

Report Type: Tabular Report 

This graph shows the Capital Requirement information 
elements namely Sum Assured, Gross SCR, Net SCR amounts 
and the policy information elements namely Policy Number, 
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Premium Payment frequency, Policy type for all the policies 
bought by the customer selected under the previous graph -
Capital Requirement across Customers. 
Click any one of the Customers in the Capital Requirement 
across Customers chart. The tabular report of Capital 
requirement across Policies is displayed.  

 

 

Capital Requirement across Legal Entities 

 

66..77..44  TTeecchhnniiccaall  PPrroovviissiioonnss    

Dashboard Tab 
Name 

Life Underwriting Risk 

Report Level Filters Not Applicable 

Report Description 

The technical provisions for life-underwriting risk estimated in 
the current period are displayed across: 

 Technical Provisions as a Whole 

 Total Technical Provisions 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

This is a column chart where product types are displayed on 
the x-axis. Values of technical provisions are displayed on the 
y-axis. 

Drill-through On Time Period  on x-axis 
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Drill Through 

Level 1:  

Report Name: Technical Provisions across Lines of 
Business 

Lines of Business are displayed on the x-axis. Measures 
related to technical provisions are displayed on the y-axis. The 
following parameters selected in the Technical Provisions 
report are displayed for informational purposes 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type 

Level 2 Drill-through On: Lines of Business  

Level 2:  

Report Name: Technical Provisions across Product Types 

The Product Types are displayed on the x-axis. Measures 
related to technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical Provisions 
report are displayed for informational purposes: 

 Date 

 Run 

 Legal Entity 

 Product Type 

Level 3 Drill-through On: Product Types on the x-axis 

Level 3:  

Report Name: Technical Provisions across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical Provisions 
report are displayed for informational purposes: 

 Date 

 Run 

 Legal Entity 

 Product Type 

Level 4 Drill-through On: Product  on the x-axis 

Level 4:  

Report Name: Technical Provisions across Homogeneous Risk 

Groups 

Report Type: Column Chart 
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HRGs are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

In addition to the parameters selected in the Technical 
Provisions across Products report the selected product is 
displayed for informational purposes. 

Level 5 Drill-through On: HRG on the x-axis 

Level 5:  

Report Name: Technical Provisions across Policies 

Report Type: Tabular Report 

The following details are displayed in a tabular format: 

 Policy Number 

 Policy Type 

 Sum Assured 

 Technical Provisions 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

  

Technical Provisions 

 

66..77..55  TTeecchhnniiccaall  PPrroovviissiioonnss  aaccrroossss  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 
Name 

Life Underwriting Risk 

Report Level Filters Not Applicable 
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Report Description 

The technical provisions for life-underwriting risk estimated in 
the current period are displayed across: 

 Technical Provisions as a Whole 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

This is a column chart where Legal Entities are displayed on 
the x-axis. Values of technical provisions are displayed on the 
y-axis. 

Drill-through On Time Period  on x-axis 

Drill Through 

Level 1:  

Report Name: Technical Provisions across Lines of Business 

Report Type: Column Chart 

Lines of Business are displayed on the x-axis. Measures 
related to technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical Provisions 
report are displayed for informational purposes 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type 

Level 2 Drill-through On: Lines of Business  

Level 2:  

Report Name: Technical Provisions across Product Types 

Report Type: Column Chart 

Products are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical Provisions 
report are displayed for informational purposes: 

 Date 

 Run 

 Legal Entity 

 Product Type 

Level 3 Drill-through On: Product Types on the x-axis 

Level 3:  

Report Name: Technical Provisions across Products 

Report Type: Column Chart 
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Products are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical Provisions 
report are displayed for informational purposes: 

 Date 

 Run 

 Legal Entity 

 Product Type 

Level 4: Product  on the x-axis 

Level 4:  

Report Name: Technical Provisions across Homogeneous Risk 
Groups 

Report Type: Column Chart 

HRGs are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

In addition to the parameters selected in the Technical 
Provisions across Products report the selected product is 
displayed for informational purposes. 

Level 5 Drill-through On: HRG on the x-axis 

Level 5:  

Report Name: Technical Provisions across Policies 

Report Type: Tabular Report 

The following details are displayed in a tabular format: 

 Policy Number 

 Policy Type 

 Sum Assured 

 Technical Provisions 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

 

Technical Provision across Legal entities 
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66..77..66  CCaappiittaall  RReeqquuiirreemmeenntt  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 
Name 

Life Underwriting Risk 

Report Level Filters Stress Scenario 

Report Description 

This report compares the baseline and Stress SCR values for 
Non-life Underwriting Risk. Time periods in the form of slider 
functionality is available with this report. This is a combination 
of line and column chart. The Net SCR and Gross SCR for life 
underwriting risk for the current period are displayed on the x-
axis. The values under baseline and stress scenarios are 
displayed on the primary x-axis as columns. The variance is 
displayed in percentage terms on the secondary y-axis in the 
form of a line chart. 

Drill-through On SCR measure on the x-axis 

Drill Through 

Level 1: 

Report Name: Capital Requirement under Stress Scenario 

across Sub-Risk Categories 

Report Type: Column Chart 

The Net SCR and Gross SCR for the selected period are 
displayed across Life sub-risk categories on the x-axis. The 
values under baseline and stress scenarios are displayed on 
the primary x-axis as columns. The variance is displayed in 
percentage terms on the secondary y-axis in the form of a line 
chart. Only the line markers are displayed; the line is not 
displayed. 

The following parameters selected in the Capital Requirement 
under Stress Scenario report are displayed for informational 
purposes: 

 Legal Entity 

 Date 

 Run 
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Capital Requirement under Stress Scenario 

 

66..77..77  LLoossss  DDiissttrriibbuuttiioonn  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 
Name 

Life Underwriting Risk 

Report Level Filters Component Type 

Report Description 

This displays the distribution of losses for current period for 
each selected component of life underwriting risk under stress 
conditions. The report is displayed in a stacked column chart 
format. 
Select the Component from the drop down list. Click Apply 
after selecting the Stress Scenario. Click Reset to change the 
selection. 
Bucketed loss values are displayed on the x-axis. Frequency is 
displayed on the y-axis. 
The cumulative distributed frequency of the bucketed losses 
are displayed as follows 

 Top 10% of bucketed loss value – Red 
 Next 10% of bucketed loss values – Purple 
 Next 10% of bucketed loss value – Green 

 Remaining bucketed loss value – Blue 
 

Drill Through Not Applicable 
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Loss Distribution under Stress Scenario 

 

66..77..88  SSCCRR  PPrroojjeeccttiioonnss  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 
Name 

Life Underwriting Risk 

Report Level Filters Stress Scenario 

Report Description 

This report displays the projected life underwriting risk SCR for 
5 years in the future across scenarios. The report is displayed 
in a line chart format. 
Future time periods are displayed on the x-axis. SCR amount is 
displayed on the x-axis for each scenario. 
 

Drill Through Not Applicable 

 

SCR Projections across Scenarios 
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66..77..99  TTeecchhnniiccaall  PPrroovviissiioonnss  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 
Name 

Life Underwriting Risk 

Report Level Filters Stress Scenario 

Report Description 

Time periods in the form of slider functionality is available. 
Measures relating to technical provisions for life-underwriting 
risk are displayed across dimensions. The provision types 
include: 

 Technical Provisions 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

This is a combination of line chart and column chart, where 
Product types and technical provision types are displayed on 
the x-axis. Values of technical provisions are displayed across 
baseline and stress scenarios on the primary y-axis. The 
variance is displayed in percentage terms on the secondary y-
axis in the form of a line chart. 

Drill-through On Product type on x-axis 

Drill Through 

Level 1:  

Report Name: Technical Provisions under Stress Scenario 

across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. Values of technical 
provisions are displayed across baseline and stress scenarios 
on the primary y-axis. The variance is displayed in terms of 
percentage on the secondary y-axis in the form of a line chart. 
Only the line markers are displayed and not the line. 

The following parameters selected in the Technical Provisions 
under Stress Scenario report are displayed for informational 
purposes: 

 Date 

 Run 

 Legal Entity 

 Product Type 

Level 2 Drill-through On: Product on the x-axis 

 

Level 2:  

Report Name: Technical Provisions under Stress Scenario 

across Homogeneous Risk Groups 

Report Type: Column Chart 

HRGs are displayed on the x-axis. Values of technical 
provisions are displayed across baseline and stress scenarios 



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 108 

on the primary y-axis. The variance is displayed in percentage 
terms on the secondary y-axis in the form of a line chart. Only 
the line markers are displayed and not the line. 

In addition to the parameters selected in the Technical 
Provisions under Stress Scenario across Products report the 
selected product is displayed for informational purposes. 

Level 3 Drill-through On: HRG on the x-axis 

 

Level 3:  

Report Name: Technical Provisions under Stress Scenario 

across Policies 

Report Type: Tabular Report 

The following details are displayed in a tabular format: 

 Policy Number 

 Policy Type 

 Sum Assured 

 <Provisions Type> Baseline 

 <Provisions Type - Stress Scenario Name> 

 Variance 

In addition to the parameters selected in the Technical 
Provisions under Stress Scenario across Homogeneous Risk 
Groups, report the selected HRG is displayed for informational 
purposes. 

 

 

Technical Provisions under Stress Scenario 

 

66..88  NNoonn--LLiiffee  UUnnddeerrwwrriittiinngg  RRiisskk  

This tab shows the Capital Requirements information elements like Gross SCR, Net SCR, 

Technical Provisions, Best Estimate, and Risk Margin across Risk types, legal entities, 

various scenarios, components and their projections across time. 

1. Click the Non-Life Underwriting Risk tab on the Dashboard Page. 
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2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 Capital Requirement 

 Loss Distribution 

 Break-up of Non-Life Catastrophe Risk 

 Technical Provisions 

 Technical Provision across Legal Entities 

 Capital Requirement Across Legal Entities 

 Capital Requirement under Stress Scenario 

 Loss Distribution under Stress Scenario 

 Break-up of Non-Life Catastrophe Risk under Stress Scenario 

 SCR Projections across Scenarios 

 Technical Provisions under Stress Scenario 

 

66..88..11  CCaappiittaall  RReeqquuiirreemmeenntt  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Not Applicable 

Report Description This report displays the SCR for underwriting risk across 

time in a graphical format for non-life underwriting risk. The 

report is displayed in a column chart format. 

The SCR measures reported include: 

 Net SCR 

 Gross SCR 

This report is generated for the entity selected in the 

prompt and for the business segment Non Life.  
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Drill Through 
Level 1:  
 
Report Name: Capital requirement across Sub-Risk 

Categories 

 

Report Type: Column Chart 

Sub-risk categories are displayed on the x-axis. The 

amounts for Gross and Net SCR are displayed on the y-

axis. 

 

Capital Requirement 

66..88..22  LLoossss  DDiissttrriibbuuttiioonn  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Component Type 
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Report Description This displays distribution of losses for the current period for 

each selected component of Non-life underwriting risk 

under baseline conditions. 

Bucketed loss values are displayed on the x-axis. 

Frequency is displayed on the y-axis. 

The cumulative distributed frequency of the bucketed 
losses are displayed as follows 

 Top 10% of bucketed loss value – Red 

 Next 10% of bucketed loss value – Purple 

 Next 10% of bucketed loss value – Green 

 Remaining bucketed loss value – Blue 

This report is generated for the selected entity for which the 

data is present in the Run. 

Drill Through Not Applicable 

 

Loss Distribution 

 

66..88..33  BBrreeaakk--uupp  ooff  NNoonn--LLiiffee  CCaattaassttrroopphhee  RRiisskk  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Not Applicable 
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Report Description This report shows a break-up of non-life catastrophe risk 

across non-life catastrophe sub-risk categories and time. 

The report is displayed in stacked column chart format. 

Non-life catastrophe sub-risk categories include: 

 Natural Catastrophe Risk  

 Man-Made Catastrophe Risk 

 Other Catastrophe Risk 

Time period is displayed on the x-axis. The time periods 

displayed include: 

 Current month 

 Preceding month 

 Same month in the preceding year 

The SCR amounts are displayed for each sub risk category 

as stacked columns. 

This report is generated for the entity selected in the 

prompt. 

Drill Through 
Level 1:  

RReeppoorrtt  NNaammee::  Break-up of Non – Life Catastrophe Risk 

across Perils 

Report Type: The column chart shows the SCR values for 

Non life Catastrophe perils, corresponding to the Sub risk 

Category selected in the previous graph - Break-up of Non 

-Life Catastrophe Risk. 

Perils are displayed on the x-axis. SCR amounts are 

displayed on the y-axis. 

 

Break-up of Non-Life Catastrophe Risk 
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66..88..44  TTeecchhnniiccaall  PPrroovviissiioonnss  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Not Applicable 

Report Description In this column chart report, the time period displayed on the 

x-axis. Values of technical provisions are displayed on the 

y-axis.  

The technical provisions for Non-Life underwriting risk 

estimated in the current period are displayed across: 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

 Total Technical Provision 

Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee::  Technical Provisions across lines of 

business  

RReeppoorrtt  TTyyppee::  Column Chart  

Lines of Business are displayed on the x-axis. Measures 

related to technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 

Provisions report are displayed for informational purposes 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type 
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LLeevveell  22::    

RReeppoorrtt  NNaammee:: Technical Provisions across Product types 

RReeppoorrtt  TTyyppee:: Column Chart 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Business Type 

 Line of Business 

 
LLeevveell  33::    

RReeppoorrtt  NNaammee:: Technical Provisions across Products 

RReeppoorrtt  TTyyppee:: Column Chart 

Products are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Business Type 

 Line of Business 

 
LLeevveell  44::    

RReeppoorrtt  NNaammee:: Technical Provisions across Homogeneous 

Risk Groups 

RReeppoorrtt  TTyyppee:: Column Chart 

HRGs are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

In addition to the parameters selected in the Technical 
Provisions across Products report the selected product is 
displayed for informational purposes. 
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LLeevveell  55::    

RReeppoorrtt  NNaammee:: Technical Provisions across Policies 

RReeppoorrtt  TTyyppee:: Tabular Report 

The following details are displayed in a tabular format: 

 Policy Number 

 Policy Type 

 Sum Assured 

 Technical Provisions 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

 Total Technical Provisions 

 

Technical Provisions 

 

66..88..55  TTeecchhnniiccaall  PPrroovviissiioonn  aaccrroossss  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Not Applicable 
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Report Description In the column chart report, the Legal Entities are displayed 
on the x-axis. Values of technical provisions are displayed 
on the y-axis.  

The technical provisions for Non life-underwriting risk 
estimated in the current period are displayed across: 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

 Total Technical Provision 

Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Technical Provisions across lines of 

business 

RReeppoorrtt  TTyyppee:: Column Chart 

Lines of Business are displayed on the x-axis. Measures 
related to technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type 

 
LLeevveell  22::    

RReeppoorrtt  NNaammee:: Technical Provisions across Product types 

RReeppoorrtt  TTyyppee:: Column Chart 

Products are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Business Type 

 Line of Business 
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LLeevveell  33::    

RReeppoorrtt  NNaammee:: Technical Provisions across Products 

RReeppoorrtt  TTyyppee:: Column Chart 

Products are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Business Type 

 Line of Business 

 
LLeevveell  44::    

RReeppoorrtt  NNaammee:: Technical Provisions across Homogeneous 
Risk Groups 

RReeppoorrtt  TTyyppee:: Column Chart 

HRGs are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

In addition to the parameters selected in the Technical 
Provisions across Products report the selected product is 
displayed for informational purposes. 

 
LLeevveell  55::    

RReeppoorrtt  NNaammee:: Technical Provisions across Policies 

RReeppoorrtt  TTyyppee:: Tabular Report 

The following details are displayed in a tabular format: 

 Policy Number 

 Policy Type 

 Sum Assured 

 Technical Provisions 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

 Total Technical Provisions 
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Technical Provision across Legal Entities 

 

66..88..66  CCaappiittaall  RReeqquuiirreemmeenntt  aaccrroossss  lleeggaall  EEnnttiittiieess  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Stress Scenario 

Report Description This report is a combination of line and column chart. 

The legal entities displayed are those that are node/leaf 

level items for the legal entity selected as part of the page 

level filter. This report will have multiple legal entities only 

in case of Consolidated Runs. The results are displayed in 

a column chart format. Legal entities which report to the 

entity selected as a page level filter are displayed on the x-

axis. Amounts for Net SCR and Gross SCR are displayed 

for the current period as columns on the y-axis. 
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Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Break-up of Non-Life Catastrophe Risk 
under Stress Scenario across Perils 

RReeppoorrtt  TTyyppee:: Combination of Line and Column Chart 

Perils are displayed on the x-axis. The SCR values under 
baseline and stress scenarios are displayed on the primary 
x-axis as columns. The variance is displayed in percentage 
terms on the secondary y-axis in the form of a line chart. 
Only the line markers are displayed; the line is not 
displayed. 

The following parameters selected in the Break-up of Non-
Life Catastrophe Risk under Stress Scenario report are 
displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Catastrophe Sub-Risk Category 

 

Capital Requirement across Legal Entities 

 

66..88..77  CCaappiittaall  RReeqquuiirreemmeenntt  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Stress Scenario 

Report Description This report is a combination of line and column chart.  

The Net SCR and Gross SCR for non-life underwriting risk 

for the selected period are displayed on the x-axis. The 

values under baseline and stress scenarios are displayed 

on the primary x-axis as columns. The variance is 

displayed in percentage terms on the secondary y-axis in 

the form of points.  
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Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Capital Requirement under Stress Scenario 
across Sub-Risk Categories 

RReeppoorrtt  TTyyppee:: Combination of Line and Column Chart 

The Net SCR and Gross SCR for the current period are 
displayed across Non-Life sub-risk categories on the x-
axis. The values under baseline and stress scenarios are 
displayed on the primary x-axis as columns. The variance 
is displayed in percentage terms on the secondary y-axis in 
the form of a line chart.  

The following parameters selected in the Capital 
Requirement under Stress Scenario report are displayed 
for informational purposes: 

 Legal Entity 

 Date 

 Run 

  

Capital Requirement under Stress Scenario 

 

66..88..88  LLoossss  DDiissttrriibbuuttiioonn  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Component Type 
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Report Description This displays distribution of losses for the current period for 

each selected component of non-life underwriting risk 

under stress conditions. The report is displayed in a 

stacked column chart format. 

Bucketed loss values are displayed on the x-axis. 

Frequency is displayed on the y-axis. 

The cumulative distributed frequency of the bucketed 
losses are displayed as follows: 

 Top 10% of bucketed loss value – Red 

 Next 10% of bucketed loss value – Purple 

 Next 10% of bucketed loss values – Green 

 Remaining bucketed loss value – Blue 

This report is generated for the selected entity for which the 

data is present in the run and for selected scenario.  

Drill Through Not Applicable 

 

Loss Distribution under Stress Scenario 

 

66..88..99  BBrreeaakk--uupp  ooff  NNoonn--LLiiffee  CCaattaassttrroopphhee  RRiisskk  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Not Applicable 
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Report Description This report compares the baseline and stress SCR values 

across non-life catastrophe sub-risk categories for the 

current period. The report displayed is a combination of line 

and column chart format. 

The non-life catastrophe sub-risk categories are displayed 

on the x-axis. The SCR values under baseline and stress 

scenarios are displayed on the primary x-axis as columns. 

The variance is displayed in percentage terms on the 

secondary y-axis in the form points. 

This report is generated for the entity selected in the 

prompt and for the business segment Non Life and 

selected scenario.  

Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Break-up of Non-Life Catastrophe Risk 
under Stress Scenario across Perils 

RReeppoorrtt  TTyyppee:: Combination of Line and Column Chart 

This graph shows the Non life Catastrophe sub risks 

amount for Baseline, Stress Scenario and Variance in 

percentage corresponding to the Sub risk Category 

selected in the previous graph - Break-up of Non-Life 

Catastrophe Risk under Stress Scenario. 

Perils are displayed on the x-axis. The SCR values under 

baseline and stress scenarios are displayed on the primary 

x-axis as columns. The variance is displayed in percentage 

terms on the secondary y-axis in the form points. 
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Break-up of Non-Life Catastrophe Risk under Stress Scenario 

 

 

66..88..1100  SSCCRR  PPrroojjeeccttiioonnss  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Not Applicable 

Report Description This report displays the projected non-life underwriting risk 

SCR for 5 years in the future across scenarios. The report 

is displayed in line chart format. 

Future time periods are displayed on the x-axis. SCR 

amount is displayed on the y-axis for each scenario. 

This report is generated for the entity selected in the 

prompt and for the business segment Non Life.  

Drill Through Not Applicable 
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SCR Projections across Scenarios 

 

66..88..1111  TTeecchhnniiccaall  PPrroovviissiioonnss  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Non-Life underwriting Risk 

Report Level Filter Stress Scenario 

Report Description This report is a combination of line and column chart. 

Product types and technical provision types are displayed 
on the x-axis. Values of technical provisions are displayed 
across baseline and stress scenarios on the primary y-axis. 
The variance is displayed in percentage terms on the 
secondary y-axis in the form of points. 

The provision types include: 

 Technical Provisions 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium  
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Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Technical Provisions under Stress Scenario 
across Products 

RReeppoorrtt  TTyyppee:: Column Chart 

Products are displayed on the x-axis. Values of technical 
provisions are displayed across baseline and stress 
scenarios on the primary y-axis. The variance is displayed 
in percentage terms on the secondary y-axis in the form of 
a line chart. Only the line markers are displayed; the line is 
not displayed. 

The following parameters selected in the Technical 
Provisions under Stress Scenario report are displayed for 
informational purposes: 

 Date 

 Run 

 Legal Entity 

 Provision Type 

 
LLeevveell  22::    

RReeppoorrtt  NNaammee:: Technical Provisions under Stress Scenario 
across Homogeneous Risk Groups 

RReeppoorrtt  TTyyppee:: Column Chart 

HRGs are displayed on the x-axis. Values of technical 
provisions are displayed across baseline and stress 
scenarios on the primary y-axis. The variance is displayed 
in percentage terms on the secondary y-axis in the form of 
a line chart. Only the line markers are displayed; the line is 
not displayed. 

In addition to the parameters selected in the Technical 
Provisions under Stress Scenario across Products report 
the selected product is displayed for informational 
purposes. 
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LLeevveell  33::    

RReeppoorrtt  NNaammee:: Technical Provisions under Stress Scenario 
across Policies 

RReeppoorrtt  TTyyppee:: Tabular Report 

The following details are displayed in a tabular format: 

 Policy Number 

 Policy Type 

 Baseline 

 Stress Scenario 

 Variance 

In addition to the parameters selected in the Technical 
Provisions under Stress Scenario across Homogeneous 
Risk Groups report the selected HRG is displayed for 
informational purposes. 

 

Technical Provisions under Stress Scenario 

66..99  HHeeaalltthh  UUnnddeerrwwrriittiinngg  RRiisskk  

This tab shows the Capital Requirements information elements like Gross SCR, Net SCR, 

Technical Provisions, Best Estimate and Risk Margin across Risk types, legal entities, various 

scenarios, components and their projections across time. 

1. Click the Health Underwriting Risk tab on the Dashboard Page.  

2. Enter the details in the tab level filters as mentioned in section 6.1. Also select the 

Health Risk Type (SLT Health / NSLT Health) from the page level filter. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking on Apply, the following graphs or reports are generated: 

 Capital requirement 

 Loss Distribution 

 Technical Provision 

 Technical Provision across Legal Entities 
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 Capital Requirement across legal Entities 

 Capital Requirement under Stress Scenario 

 Loss Distribution under stress Scenario 

 Technical Provision under Stress Scenario 

 SCR Projection across Scenarios 

 Break up Health Catastrophe Risk (Available for NSLT Health only) 

 Break- Up of Health Catastrophe Risk under Stress Scenarios (Available for NSLT 

Health only) 

 

66..99..11  CCaappiittaall  rreeqquuiirreemmeenntt  

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Not  Applicable 

Report Description  This report displays the SCR for health underwriting risk 

across time for the selected health risk type in a graphical 

format. The report is displayed in a column chart format. 

The SCR measures reported include: 

 Net SCR 

 Gross SCR 

The time period is displayed on the x-axis. Time periods 

displayed include: 

 Current month 

 Preceding month 

 Same month in the preceding year 

The amounts for Gross and Net SCR estimated for health 

underwriting risk for the selected risk type are displayed on 

the y-axis in the form of columns. 
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Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Capital requirement across Sub Risk 
categories 

RReeppoorrtt  TTyyppee:: Column chart report 

This graph shows the Capital requirement information 

elements namely Gross SCR, Net SCR amounts across all 

the sub risk categories of health Underwriting for the time 

period selected in the previous graph - Capital 

Requirement. 

Click any one of the segments in the Capital Requirement 

chart. The graph of Capital Requirement across Sub 

Risk Categories is displayed. The graph is displayed in a 

column chart format. 

Sub-risk categories are displayed on the x-axis. The 

amounts for Gross and Net SCR are displayed on the y-

axis. 

 

Capital Requirement 

66..99..22  LLoossss  DDiissttrriibbuuttiioonn  

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Component Type 
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Report Description  This displays the current period health underwriting risk 

loss distribution for the selected health risk type and 

component under baseline conditions. The report is 

displayed in a stacked column chart format. 

A given legal entity may have multiple Components. Select 

the Component from the drop down list.  

Bucketed loss values are displayed on the x-axis. 

Frequency is displayed on the y-axis. 

The cumulative distributed frequency of the bucketed 
losses are displayed as follows: 

 Top 10% of bucketed loss value – Red 

 Next 10% of bucketed loss value – Purple 

 Next 10% of bucketed loss value – Green 

 Remaining bucketed loss value – Blue 

Drill Through Not Applicable 

 

Loss Distribution 

 

66..99..33  TTeecchhnniiccaall  PPrroovviissiioonn  

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Not Applicable 
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Report Description  This is a column chart report.. The measures related to 

technical provisions for Health-underwriting risk are 

displayed across dimensions: 

 Technical Provisions as a Whole(not for NSLT 

Health) 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

 Total Technical provision 

The time period is displayed on the x-axis. Values of 

technical provisions are displayed on the y-axis. 

Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Technical Provisions across lines of 
business 

RReeppoorrtt  TTyyppee:: Column Chart 

Lines of Business are displayed on the x-axis. Measures 
related to technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type 
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LLeevveell  22::    

RReeppoorrtt  NNaammee:: Technical Provisions across Product types 

RReeppoorrtt  TTyyppee:: Column Chart 

Product Types are displayed on the x-axis. Measures 
related to technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes: 

 Date 

 Run 

 Legal Entity 

 Line of Business 

In addition to the parameters selected in the Technical 
Provisions across Product Types report the selected 
product is displayed for informational purposes. 

 
LLeevveell  33::    

RReeppoorrtt  NNaammee:: Technical Provisions across Products 

RReeppoorrtt  TTyyppee:: Column Chart 

Products are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes: 

 Date 

 Run 

 Legal Entity 

 Product Type 

In addition to the parameters selected in the Technical 
Provisions across Product Types report the selected 
product is displayed for informational purposes. 

 
LLeevveell  44::    

RReeppoorrtt  NNaammee:: Technical Provisions across Homogeneous 

Risk Groups 

RReeppoorrtt  TTyyppee:: Column Chart 

HRGs are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

In addition to the parameters selected in the Technical 
Provisions across Products report the selected product is 
displayed for informational purposes. 
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LLeevveell  55::    

RReeppoorrtt  NNaammee:: Technical Provisions across Policies 

RReeppoorrtt  TTyyppee:: Tabular Report 

The following details are displayed in a tabular format: 

 Policy Number 

 Policy Type 

 Sum Assured 

 Technical Provisions as a whole 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

 Total Technical Provisions 

 

Technical Provisions 

 

66..99..44  TTeecchhnniiccaall  PPrroovviissiioonn  aaccrroossss  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Not Applicable 
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Report Description  This is a column chart report. Legal Entities are displayed 

on the x-axis. Values of technical provisions are displayed 

on the y-axis. The time periods are in the form of slider 

functionality. 

The technical provisions for Health-underwriting risk 
estimated for the selected period  are displayed across: 

 Technical Provisions as a Whole (Not available for 
NSLT Health) 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Technical Provisions across lines of 

business 

RReeppoorrtt  TTyyppee:: Column Chart 

Lines of Business are displayed on the x-axis. Measures 
related to technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes 

 Legal Entity 

 Date 

 Run 

 Time Period 

 
LLeevveell  22::    

RReeppoorrtt  NNaammee:: Technical Provisions across Product types 

RReeppoorrtt  TTyyppee:: Column Chart 

Product Types are displayed on the x-axis. Measures 
related to technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes: 

 Date 

 Run 

 Legal Entity 

 Line of Business 
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LLeevveell  33::    

RReeppoorrtt  NNaammee:: Technical Provisions across Products 

RReeppoorrtt  TTyyppee:: Column Chart 

Products are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

The following parameters selected in the Technical 
Provisions report are displayed for informational purposes: 

 Date 

 Run 

 Legal Entity 

 Product Type 

 
LLeevveell  44::    

RReeppoorrtt  NNaammee:: Technical Provisions across Homogeneous 

Risk Groups 

RReeppoorrtt  TTyyppee:: Column Chart 

HRGs are displayed on the x-axis. Measures related to 
technical provisions are displayed on the y-axis. 

The Technical Provisions across Products report the 
selected product is displayed for informational purposes. 

 
LLeevveell  55::    

RReeppoorrtt  NNaammee:: Technical Provisions across Policies 

RReeppoorrtt  TTyyppee:: Tabular Report 

The following details are displayed in a tabular format: 

 Policy Number 

 Policy Type 

 Sum Assured 

 Technical Provisions as a whole 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

 Total Technical Provisions 
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Technical Provision across legal Entities 

66..99..55  CCaappiittaall  RReeqquuiirreemmeenntt  aaccrroossss  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Not Applicable 

Report Description  This report displays the SCR for health underwriting risk 

across legal entities based on the health risk type selected. 

The legal entities displayed are those that are node/leaf 

level items for the legal entity selected as part of the page 

level filter. This report will have multiple legal entities only 

in case of Consolidated Runs. The report is displayed in a 

column chart format. 

Amounts for Net SCR and Gross SCR are displayed for the 

current period as columns on the y-axis. 
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Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Capital requirement across Product Types 

RReeppoorrtt  TTyyppee:: Column Chart 

This graph shows the Capital Requirement information 

elements namely Gross SCR, Net SCR amounts for the 

Product Types falling under the Legal entity selected in the 

previous graph - Capital Requirement across Legal 

Entities. 

Click any one of the segments in the Capital Requirement 

across Lines of Business chart. The graph of Capital 

Requirement across Product Types is displayed. The 

graph is displayed in a column chart format. 

Product Types are displayed on the x-axis. Amounts for 

Net SCR and Gross SCR are displayed for the current 

period as columns on the y-axis. 

 
LLeevveell  22::    

RReeppoorrtt  NNaammee:: Capital requirement across Products 

RReeppoorrtt  TTyyppee:: Column Chart 

This graph shows the Capital Requirement information 

elements namely Gross SCR, Net SCR amounts for the 

Products associated with the Product Type selected in the 

previous graph - Capital Requirement across Product Type. 

Click any one of the segments in the Capital Requirement 

across Product Types chart. The graph of Capital 

Requirement across Products is displayed. The graph is 

displayed in a column chart format. 

Products are displayed on the x-axis. Amounts for Net SCR 

and Gross SCR are displayed for the current period as 

columns on the y-axis. 
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LLeevveell  33::    

RReeppoorrtt  NNaammee:: Capital requirement across Homogeneous 
Risk Groups 

RReeppoorrtt  TTyyppee:: Column Chart 

This graph shows the Capital Requirement information 

elements namely Gross SCR, Net SCR amounts across all 

the homogenous groups associated with the Product 

selected in the previous graph - Capital Requirement 

across Products. 

Click any one of the segments in the Capital Requirement 

across Products chart. The graph of Capital Requirement 

across Homogeneous Risk Groups is displayed. The 

graph is displayed in a column chart format. 

Homogeneous Risk Groups (HRGs) are displayed on the x-

axis. Amounts for Net SCR and Gross SCR are displayed 

for the current period as columns on the y-axis. 

 
LLeevveell  44::    

RReeppoorrtt  NNaammee:: Capital requirement across Customers 

RReeppoorrtt  TTyyppee:: Tabular Report 

This graph shows the Capital Requirement information 

elements namely Sum Assured, Gross SCR, Net SCR 

amounts for all the customers falling under the 

homogenous group selected under the previous graph - 

Capital Requirement across Homogeneous Risk Groups. 

Click any one of the segments in the Capital Requirement 

across Homogeneous Risk Groups chart. The tabular 

report of Capital Requirement across Customers is 

displayed. 
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LLeevveell  55::    

RReeppoorrtt  NNaammee:: Capital requirement across Policies 

RReeppoorrtt  TTyyppee:: Tabular Report 

This graph shows the Capital Requirement information 

elements namely Sum Assured, Gross SCR, Net SCR 

amounts and the policy information elements namely Policy 

Number, Premium Payment frequency, Policy type for all 

the policies bought by the customer selected under the 

previous graph - Capital Requirement across Customers. 

Click any one of the segments in the Capital Requirement 

across Customers chart. The tabular report of Capital 

Requirement across Policies is displayed.  

 

Capital Requirement across Legal Entities 

 

 

66..99..66  CCaappiittaall  RReeqquuiirreemmeenntt  uunnddeerr  SSttrreessss  SScceennaarriioo    

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Stress Scenario 

Report Description  This report is a combination of line and column chart. Time 

periods are in the form of slider functionality The Net SCR 

and Gross SCR for Health underwriting risk for the selected 

period are displayed on the x-axis. The values under 

baseline and stress scenarios are displayed on the primary 

x-axis as columns. The variance is displayed in percentage 

terms on the secondary y-axis in the form of points.  
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Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Capital Requirement under Stress Scenario 
across Sub-Risk Categories 

RReeppoorrtt  TTyyppee:: Combination of Line and Column Chart 

The Net SCR and Gross SCR for the selected period are 
displayed across Non-Life sub-risk categories on the x-
axis. The values under baseline and stress scenarios are 
displayed on the primary x-axis as columns. The variance 
is displayed in percentage terms on the secondary y-axis in 
the form of a line chart. Only the line markers are 
displayed; the line is not displayed. 

The following parameters selected in the Capital 
Requirement under Stress Scenario report are displayed 
for informational purposes: 

 Legal Entity 

 Date 

 Run 

 

Capital Requirement under Stress Scenario 

 

66..99..77  LLoossss  DDiissttrriibbuuttiioonn  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Stress Scenario 
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Report Description  This displays the distribution of losses for current period 

for each selected component of health underwriting risk 

under stress conditions. The report is displayed in a 

stacked column chart format. 

A given legal entity may have multiple Components. Select 

the Component from the drop down list.  

Bucketed loss values are displayed on the x-axis. 

Frequency is displayed on the y-axis. 

The cumulative distributed frequency of the 

bucketed losses are displayed as follows: 

 Top 10% of bucketed loss value – Red 

 Next 10% of bucketed loss value – Purple 

 Next 10% of bucketed loss value – Green 

 Remaining bucketed loss value – Blue 

Drill Through Not Applicable 

 

Loss Distribution under Stress Scenario 

 

66..99..88  TTeecchhnniiccaall  PPrroovviissiioonn  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Stress Scenario 
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Report Description  The technical provisions for health - underwriting risk 

estimated in the selected period are compared across 

baseline and stress scenarios and displayed across 

product types. The provision types include: 

 Technical Provisions 

 Best Estimate 

 Risk Margin 

 Counter Cyclical Premium 

 Matching Premium 

 Total Technical Provisions 

Product types and technical provision types are displayed 

on the x-axis. Values of technical provisions are displayed 

across baseline and stress scenarios on the primary y-axis. 

The variance is displayed in percentage terms on the 

secondary y-axis in the form points. 

There is a slider functionality to display time periods. 

Drill Through 
LLeevveell  11::    

Report Name:  Technical Provisions under Stress Scenario 

across Products  

RReeppoorrtt  TTyyppee:: Column Chart 

This graph shows the Capital Requirement information 

elements namely Technical Provision, Best Estimate, Risk 

Margin, Total Technical Provisions for the Baseline, Stress 

Scenario in Amounts and Variance in percentage for the 

products and information element (Technical 

Provision/Best Estimate/Risk Margin/Total Technical 

Provisions) selected in the previous graph - Technical 

Provisions under Stress Scenario. 

Click any one of the segments in the Technical Provisions 

under Stress Scenario chart. The graph of Technical 

Provisions under Stress Scenario across Products is 

displayed. The graph is displayed in a column chart format. 

Products are displayed on the x-axis. Values of technical 

provisions are displayed across baseline and stress 

scenarios on the primary y-axis. The variance is displayed 

in percentage terms on the secondary y-axis in the form 

points. 
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LLeevveell  22::    

Report Name:  Technical Provisions under Stress Scenario 

across Homogeneous Risk Groups  

RReeppoorrtt  TTyyppee:: Column Chart 

This graph shows the Capital Requirement information 

elements namely Technical Provision/Best Estimate/Risk 

Margin/Total Technical Provisions for the Baseline, Stress 

Scenario in Amounts and Variance in percentage across all 

Homogenous risk groups associated with the Product 

selected in the previous graph - Technical Provisions under 

Stress Scenario across Products. 

Click any one of the segments in the Technical Provisions 

under Stress Scenario across products chart. The graph of 

Technical provisions under Stress Scenario across 

Homogeneous Risk Groups is displayed. The graph is 

displayed in a column chart format. 

HRGs are displayed on the x-axis. Values of technical 

provisions are displayed across baseline and stress 

scenarios on the primary y-axis. The variance is displayed 

in percentage terms on the secondary y-axis in the form 

points. 

 
LLeevveell  33::    

Report Name:  Technical Provisions under Stress Scenario 

across Policies  

RReeppoorrtt  TTyyppee:: Tabular Report 

This graph shows the Capital Requirement information 

elements namely Technical Provision/Best Estimate/Risk 

Margin/Total Technical Provisions and policy information 

elements namely Policy Number, Policy Type, Sum 

assured amount for the Baseline, Stress Scenario in 

Amounts and Variance in percentage for the Homogenous 

risk group selected in the previous graph - Technical 

Provisions under Stress Scenario across Homogeneous 

Risk Groups. 

Click any one of the segments in the Technical Provisions 

under Stress Scenario across Homogeneous Risk Groups 

chart. The tabular report of Technical provisions under 

Stress Scenario across Policies is displayed. 
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Technical Provisions under Stress Scenario 

 

66..99..99  SSCCRR  PPrroojjeeccttiioonn  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Stress Scenario 

Report Description  This report displays the projected health underwriting risk 

SCR for ‘n’ number of years in the future across scenarios. 

The report is displayed in a line chart format. 

Future time periods are displayed on the x-axis. SCR 

amount is displayed on the x-axis for each scenario. 

Drill Through Not Applicable 
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SCR Projections across Scenarios 

 

66..99..1100  BBrreeaakk  uupp  HHeeaalltthh  CCaattaassttrroopphhee  RRiisskk  ((AAvvaaiillaabbllee  ffoorr  NNSSLLTT  HHeeaalltthh  oonnllyy))  

Dashboard Tab 

Name 

Health Underwriting risk 

Report Level Filter Not Applicable 
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Report Description  This report is available for NSLT Health only. It shows a 

break-up of health catastrophe risk across health 

catastrophe sub-risk categories and time. The report 

generated is in stacked column chart format. 

For example, following the screenshot on Health 

catastrophe sub-risk categories include: 

 Mass Accident Risk  

 Accident Concentration Risk 

 Pandemic Risk 

Time period is displayed on the x-axis. Time periods 

displayed include: 

 Current Month 

 Preceding Month 

 Same Month in the Preceding Year 

The SCR amounts are displayed for each sub risk category 

as stacked columns. 

Drill Through Not Applicable 

  

Break-up of Health Catastrophe Risk 

 

66..99..1111  BBrreeaakk  uupp  HHeeaalltthh  CCaattaassttrroopphhee  RRiisskk  uunnddeerr  SSttrreessss  SScceennaarriiooss  ((AAvvaaiillaabbllee  ffoorr  NNSSLLTT  

HHeeaalltthh  oonnllyy))  

Dashboard Tab 

Name 

Health Underwriting risk 
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Report Level Filter Stress Scenario 

Report Description  This report is available for NSLT Health only. It compares 

the baseline and stress SCR values across health 

catastrophe sub-risk categories for the selected period. The 

report is displayed in a combination of line and column 

chart format. 

The health catastrophe sub-risk categories are displayed 

on the x-axis. The values under baseline and stress 

scenarios are displayed on the primary x-axis as columns. 

The variance is displayed in percentage terms on the 

secondary y-axis in the form points. 

The health catastrophe sub-risk categories are displayed 

on the x-axis. The values under baseline and stress 

scenarios are displayed on the primary x-axis as columns. 

The variance is displayed in percentage terms on the 

secondary y-axis in the form points. 

Drill Through Not Applicable 

  

Break-up of Health Catastrophe Risk under Stress Scenario 
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66..1100  MMaarrkkeett  RRiisskk  

This tab shows the Capital Requirements, Portfolio Values and Concentration across different 

scenarios, legal entities. This will also show distribution of Portfolio values across currencies 

and various scenarios.  

1. Click Market Risk tab on the Dashboard Page.  

2. Enter the details in the tab level filters as mentioned in section 6.1.  

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made.  

After clicking Apply, the following graphs or reports are generated: 

 Market Risk Capital 

 Consolidated Portfolio Value 

 Market Risk Appetite Trend Analysis 

 Market Risk Capital Projections across Scenarios 

 Comparison of Asset Values across Solvency II and IFRS Valuations 

 Asset Concentration Analysis 

 Allocated Cash Flows 

 Portfolio Performance Trend Analysis 

 Portfolio Profit & Loss Distribution 

 Portfolio Value across Currencies 

 Portfolio Profit & Loss Distribution under Stress Scenario 

 Portfolio Value across Currencies under Stress Scenario 

 Market Risk Capital under Stress Scenario 

 Consolidated Portfolio Value under Stress Scenario 

 

66..1100..11  MMaarrkkeett  RRiisskk  CCaappiittaall  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters Not Applicable 

Report Description 

This report displays the SCR for market risk across business 
types and time in a column chart format.  
 
The business type and time period are displayed on the x-axis. 
Time periods displayed include: 

 Current period 

 Same period in the Preceding Year 

The amounts for Gross and Net SCR estimated for market risk 
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are displayed on the y-axis in the form of columns. 
The report is generated only for selected entities for which the 
data is present in the Run. 

Drill-through On Business Type 

Drill Through 

Level 1: 

Report Name: Marker Risk Capital across Sub-Risk categories 

Report Type: Column Chart 

This graph shows the Capital Requirement information 

elements namely Gross Solvency Capital Requirement, Net 

Solvency Capital Requirement across all Risk Categories which 

are associated with the type of segment and the time period 

selected in the previous graph - Market Risk Capital. 

Click any one of the segments in the Market Risk Capital chart. 

The column graph of Market Risk Capital across Sub-Risk 

Categories is displayed. 

Sub-risk categories are displayed on the x-axis. The amounts 

for Gross and Net SCR are displayed on the y-axis. 

Level 2:  

Report Name: Market Risk Capital across Instrument Type 

Report Type: Tabular 

This report shows the Capital Requirement information 

elements namely Gross Solvency Capital Requirement, Net 

Solvency Capital Requirement across all Instrument types 

which are associated with the type of risk  selected in the 

previous graph -Market Risk Capital across Sub-Risk 

Categories. 

Click any one of the segments in the Market Risk Capital chart. 

The tabular report of Market Risk Capital across Instrument 

Type is displayed.  

The following details are reported for each instrument type 

which is part of the selected sub-risk category: 

 Net SCR 

 Gross SCR 

In addition to the parameters displayed as part of Market Risk 

Capital across Sub-Risk Categories report, the selected sub-

risk category is displayed for informational purposes. 

Level 3:  

Report Name: Market Risk Capital across Instruments 

Report Type: Tabular 
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This report shows the Capital Requirement information 

elements namely Gross Solvency Capital Requirement, Net 

Solvency Capital Requirement and Instrument details namely 

Instrument code, Natural Currency, Position, Issue date, 

Maturity Date, No of Units and Market Value for all Instruments 

which are associated with the Instrument type selected in the 

previous graph -Market Risk Capital across Instrument Type. 

Click any one of the instrument type in the Market Risk Capital 

across Instrument Type chart. The tabular report of Market 

Risk Capital across Instruments is displayed.  

The following details are reported for each instrument which is 

part of the selected instrument type: 

 Instrument Name 

 Instrument Code 

 Net SCR 

 Gross SCR 

 Natural Currency 

 Position 

 Number of Units 

 Issue Date 

 Maturity Date 

 Market Value 

In addition to the parameters displayed as part of Market Risk 

Capital across Instrument Type report, the selected instrument 

type is displayed for informational purposes. 
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Market Risk Capital 

 

66..1100..22  CCoonnssoolliiddaatteedd  PPoorrttffoolliioo  VVaalluuee  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters Not Applicable 

Report Description 

The value of the consolidated portfolio is displayed across time 
periods. This portfolio consists of all instruments belonging to 
the selected legal entity. The report is displayed in a 
combination of line and column chart format. Time periods are 
displayed on the x-axis.  Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Market values for each business types are displayed on the y-
axis. Clicking each bar launches the drill-thru report. 

Drill-through On Business Type 

Drill Through 

Level 1: 

Report Name: Market Value across Asset Classes 

Report Type: Tabular Report 

Asset classes are displayed as row items. The following are 
displayed in columns: 

 Market Value 

 % of Total Portfolio Value 

 Limit 

 Limit Utilization % 
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 Limit Utilization Status (graph) 

Limit Utilization % and Limit Utilization Status are colored 
Green, Amber and Red based on the level of utilization. 

Additionally, the following parameters selected as part of 
Consolidated Portfolio Value report are displayed for 
informational purposes: 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type 

Level 2:  

Report Name: Market Value across Assets 

Report Type: Tabular Report 

Assets are displayed as row items. Column items remain 
unchanged from Market Value across Asset Classes report. 

In addition to the parameters displayed as part of Market Value 
across Asset Classes report, the selected asset class is 
displayed for informational purposes. 

Level 3:  

Report Name: Market Value across Counterparties 

Report Type: Tabular Report 

Counterparties are displayed as row items. Column items 
remain unchanged from Market Value across Assets report. 

In addition to the parameters displayed as part of Market Value 
across Assets report, the selected asset is displayed for 
informational purposes. 

Level 4 Drill-through On: Counterparty 

Level 4:  

Report Name: Market Value across Instrument Type 

Report Type: Tabular Report 

Instrument types are displayed as row items. Column items 
remain unchanged from Market Value across Counterparties 
report. 

In addition to the parameters displayed as part of Market Value 
across Counterparties report, the selected counterparty is 
displayed for informational purposes. 

Level 5 Drill-through On: Instrument Type 

Level 5:  

Report Name: Market Value across Instruments 

Report Type: Tabular Report 
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Instrument names are displayed as row items. In addition to the 
column items displayed as part of the Market Value across 
Instrument Types report, the following instrument details are 
displayed: 

 Instrument Code 

 Natural Currency 

 Position 

 Number of Units 

 Issue Date 

 Maturity Date 

In addition to the parameters displayed as part of Market Value 
across Instrument Types report, the selected instrument type is 
displayed for informational purposes. 

  

 

Consolidated Portfolio Value 

 

66..1100..33  MMaarrkkeett  RRiisskk  AAppppeettiittee  TTrreenndd  AAnnaallyyssiiss  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters 

Business Type 

Market Risk SCR as a % of: This is a drop down selection of 
the following options: 

 Solvency Capital Requirement 

 Basic SCR 

 Portfolio Value 
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Report Description 

This is a new report that Net and Gross SCR against limits in a 
graphical format.  This report is represented as a Line Graph 
with Alerts. Trailing 12-month time period is displayed on the x-
axis, while the following are displayed on the y-axis: 

 Net SCR % 

 Gross SCR % 

 50% Utilization 

 75% Utilization 

 Upper Alert Limit 

 Upper Risk Tolerance Threshold 

Additionally, alerts are displayed on the breach of the alert limit 
(in Amber color) or risk tolerance threshold (in Red color), both 
upper and lower.  

 If only the upper alert limit is breached and not the 
upper risk tolerance threshold, the alert text is 
displayed as follows:  

<Minimum / Solvency> Capital Ratio, <value>, has 
exceeded the Upper Alert Limit, <value>, by < 
[(ratio – limit) / limit] %> 

 If the upper risk tolerance threshold is breached, the 
alert text is displayed as follows: 

<Minimum / Solvency> Capital Ratio, <value>, has 
breached                                                                                                    
the Upper Risk Tolerance Threshold, <value>, by < 
[(ratio – threshold) / threshold] %> 

Drill-through On Not Applicable 
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Market Risk Appetite red Analysis 

 

 

66..1100..44  MMaarrkkeett  RRiisskk  CCaappiittaall  PPrroojjeeccttiioonnss  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters Business Type 

Report Description 

This report displays market risk capital across planning horizon 
of the organization and across scenarios. This report is 
represented as a Line Graph. Forecast periods are displayed 
on the x-axis. The forecast periods displayed are the time 
periods which are part of an organization’s planning (forecast) 
horizon. These are not fixed. 

Forecasted market risk capital is displayed in the form of 
amounts across scenarios, including baseline, on the y-axis. 

Drill-through On Not Applicable 
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Market Risk Capital Projections across Scenarios 

 

66..1100..55  CCoommppaarriissoonn  ooff  AAsssseett  VVaalluueess  aaccrroossss  SSoollvveennccyy  IIII  aanndd  IIFFRRSS  VVaalluuaattiioonnss  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters Not Applicable 

Report Description 

This report compares the asset values under Solvency II and 
IFRS valuations and reports variances. This is a combination of 
Line Graph and Column Chart. Business types and time 
periods are displayed on the x-axis. The Solvency II and IFRS 
asset values are displayed as columns on the primary y-axis. 
Variance from Solvency II Valuation is displayed as a 
percentage on the secondary y-axis in the form of a line. Only 
the line markers are displayed. 

Drill-through On Time Period 

Drill Through 

Level 1:  

Report Name:  Comparison of Asset Values across Solvency II 
and IFRS Valuations by Asset Class 

Report Type: Column Chart 

Asset classes are displayed on the x-axis. The Solvency II and 
IFRS asset values are displayed as columns on the primary y-
axis. Variance from Solvency II Valuation is displayed as a 
percentage on the secondary y-axis in the form of a line. Only 
the line markers are displayed; the line is not displayed. 

Additionally, the following parameters selected as part of 
Comparison of Asset Values across Solvency II and IFRS 
Valuations report are displayed for informational purposes: 

 Legal Entity 
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 Date 

 Run 

 Time Period 

 Business Type 

 

Level 2:  

Report Name: Comparison of Asset Values across Solvency II 
and IFRS Valuations by Assets 

Report Type: Column Chart 

Assets are displayed on the x-axis. The Solvency II and IFRS 
asset values are displayed as columns on the primary y-axis. 
Variance from Solvency II Valuation is displayed as a 
percentage on the secondary y-axis in the form of a line. Only 
the line markers are displayed. 

In addition to the parameters displayed as part of Comparison 
of Asset Values across Solvency II and IFRS Valuations across 
Asset Classes report, the selected asset class is displayed for 
informational purposes. 

  

Comparison of Asset Values across Solvency II and IFRS Valuations 

  

66..1100..66  AAsssseett  CCoonncceennttrraattiioonn  AAnnaallyyssiiss  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters 

Business Type 

Dimension: This is a drop down selection of the following 

options: 

 Asset Class 
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 Counterparty 

 Currency 

 Geography 

 Instrument Type 

Report Description 

This report enables concentration analysis across multiple 
dimensions ranked by market value. This is a tabular report 
with Embedded Charts and the time period can be selected 
from the drop down, which includes:  

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Members of the selected dimensions are displayed as row 
items and ranked based on the market value, the highest rank 
assigned to the largest exposure value. The following are 
displayed in columns: 

 Market Value 

 % of Portfolio Value 

 Limit 

 Limit Utilization % 

 Limit Utilization Status (graph) 

Limit Utilization % and Limit Utilization Status are colored 
Green, Amber and Red based on the level of utilization. 

Drill-through On Not Applicable 
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Asset Concentration Analysis 

 

 

66..1100..77  AAllllooccaatteedd  CCaasshh  FFlloowwss  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters  Not Applicable 

Report Description 

This report displays the instrument cash flows for at a 

combination of Asset Class – Asset – Maturity. These cash 

flows are displayed for the selected portfolio. The report is 

displayed in a Tabular format. 

Combination of Asset Class and Maturity is displayed as row 

items. Each Asset is displayed as column headers. The cash 

flow value is allocated to each cell in the table.  

This report is generated for selected legal entity for which the 

data is present in the Run. 

Drill-through On Not Applicable 
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Allocated Cash Flows 

66..1100..88  PPoorrttffoolliioo  PPeerrffoorrmmaannccee  TTrreenndd  AAnnaallyyssiiss  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters 

 Portfolio: This is a drop down list containing the 

consolidated portfolio and any sub-portfolios belonging 
to the selected legal entity. 

 Business Type 

Report Description 
This report provides a trend analysis of portfolio P&L compared 
against the loss and profit limits and tolerance thresholds 
across a trailing 3-month period. 

Report Type 

Line Graph with Alerts 

Calendar days over a trailing 3-month period are displayed on 
the x-axis. The following are displayed on the y-axis in the form 
of lines: 

 P&L 

 P&L % of Portfolio Value  

 Loss Alert Limit 

 Loss Tolerance Threshold 

 Profit Alert Limit 

 Profit Tolerance Threshold 

Additionally, alerts are displayed on the breach of the alert limit 

(in Amber color) or tolerance threshold (in Red color), both 

profit and loss.  

 If only the loss alert limit is breached and not the loss 
tolerance threshold, the alert text is displayed as 
follows:  

P&L % of Portfolio Value, <value>, has exceeded 

the Loss Alert Limit, <value>, by < [(limit – P&L %) / 
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limit] %> 

 If only the profit alert limit is breached and not the 
upper risk tolerance threshold, the alert text is 
displayed as follows:  

P&L % of Portfolio Value, <value>, has exceeded 

the Profit Alert Limit, <value>, by < [(P&L % – limit) / 

limit] %> 

 If the profit tolerance threshold is breached, the alert 
text is displayed as follows: 

P&L % of Portfolio Value, <value>, has breached 

the Loss Tolerance Threshold, <value>, by < 

[(threshold – P&L %) / threshold] %> 

 If the profit tolerance threshold is breached, the alert 
text is displayed as follows: 

P&L % of Portfolio Value, <value>, has breached                                                                                                    

the Profit Tolerance Threshold, <value>, by < [(P&L 

% – threshold) / threshold] %> 

Drill-through On Not Applicable 

  

Portfolio Performance Trend Analysis 

66..1100..99  PPoorrttffoolliioo  PPrrooffiitt  &&  LLoossss  DDiissttrriibbuuttiioonn  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters Business Type 

Report Description 

This displays the distribution of profit and losses for the current 

period for the selected portfolio under baseline conditions. The 

report is displayed in a stacked column chart format. 

A given legal entity may have multiple Portfolios. Select the 
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Portfolio from the drop down list. Click Apply after selecting 

the Portfolio.  

Profit and bucketed loss values are displayed on the x-axis. 

Frequency is displayed on the y-axis. 

The cumulative distributed frequency of the bucketed losses 
are displayed as follows: 

 

 Top 10% of both profits and bucketed loss value – 

Red 

 Next 10% of both profits and bucketed loss value – 

Purple 

 Next 10% of both profits and bucketed loss value – 

Green 

 Remaining profits and bucketed loss value – Blue 

This report is generated for the selected entity for which the 

data is present in the Run. 

Drill Through Not Applicable 

 

Portfolio Profit and Loss Distribution 

 

66..1100..1100  PPoorrttffoolliioo  VVaalluuee  aaccrroossss  CCuurrrreenncciieess  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters Business Type 

Report Description 
The value of the selected portfolio is displayed across 
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currencies and time period. The report generated is a 

combination of line and column chart. 

A given legal entity may have multiple Portfolios. Select the 

Portfolio from the drop down list.. 

Currencies are displayed on the x-axis. 

Portfolio value displayed for the following periods as columns 

on the primary y-axis: 

 Current Year 

 Previous Year 

Variance is displayed in the form of a line chart on the 

secondary y-axis. 

Drill Through 

Level 1:  

Report Name:  Portfolio value across Currencies and 
Instrument Types 

Report Type: Tabular Report 

This report shows the portfolio values and the percentage of 

total portfolio for all the Instrument types for the portfolio, 

currency selected in the previous graph - Portfolio Value across 

Currencies. 

Click any one of the options under ‘Instrument Type’ and the 

tabular report of Portfolio value across Currencies and 

Instrument Types is displayed. 

 

Level 2:  

Report Name:  Portfolio value across Currencies and 
Instruments 

Report Type: Tabular Report 

This report shows the Instrument details namely Instrument 

code, Natural Currency, Position, Issue date, Maturity Date, No 

of Units and Market Value for all Instruments which are 

associated with the Instrument type falling under the Instrument 

type selected in the previous graph - Portfolio Value across 

Currencies and Instrument Types. 

Click any one of the segments in the Portfolio value across 

Currencies and Instrument Types chart. The tabular report of 

Portfolio value across Currencies and Instruments is 

displayed. 
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Portfolio Value across Currencies 

 

66..1100..1111  PPoorrttffoolliioo  PPrrooffiitt  &&  LLoossss  DDiissttrriibbuuttiioonn  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters 
 Stress Scenario 

 Business Type 

Report Description 

This displays the current period profit and loss distribution for 

the selected portfolio under the selected stress scenario. The 

report generated is of stacked column chart format. 

A given legal entity may have multiple Stress Scenarios. Select 

the Stress Scenario from the drop down list. Click Apply after 

selecting.  

Profit and bucketed loss values under stress scenario are 

displayed on the x-axis. Frequency is displayed on the y-axis. 

The cumulative distributed frequency of the bucketed losses 
are displayed as follows: 

 Top 10% of both profits and  bucketed loss value – 

Red 

 Next 10% of both profits and bucketed loss value – 

Purple 

 Next 10% of both profits and bucketed loss value – 

Green 

 Remaining profits and bucketed loss value – Blue 

This report is generated for the selected entity for which the 

data is present in the run and selected scenario. 

Drill Through Not Applicable 
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Portfolio Profit and Loss Distribution under Stress Scenario 

 

66..1100..1122  PPoorrttffoolliioo  VVaalluuee  aaccrroossss  CCuurrrreenncciieess  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters 
 Stress Scenario 

 Business Type 

Report Description 

The value of the selected portfolio is compared under baseline 

and stress conditions across currencies for the current period. 

The report generated is a combination of Line and Column 

Chart. 

Currencies are displayed on the x-axis. 

The portfolio value is displayed on the primary y-axis under the 

following conditions: 

 Baseline  

 Stress Scenario  

Variance is displayed in the form of a line chart on the 

secondary y-axis. 

Drill-through On Net/Gross SCR on the x-axis. 

 

Level 1:  

Report Name:  Portfolio Value Under Stress Scenario across 
Currencies and Instrument Types 

Report Type: Tabular Report 
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This report shows the portfolio values and the percentage of 

total portfolio for all the Instrument types for the portfolio, 

currency selected in the previous graph - Portfolio Value across 

Currencies under Stress Scenario. 

Click the required option under ‘Instrument Type’ for the 

Portfolio value across under Stress Scenario across 

Currencies and Instrument Types report to be displayed. 

Level 2:  

Report Name:  PPoorrttffoolliioo  VVaalluuee  uunnddeerr  SSttrreessss  SScceennaarriioo  aaccrroossss  

CCuurrrreenncciieess  aanndd  IInnssttrruummeennttss 

Report Type: Tabular Report 

This report shows the Instrument details namely Instrument 

code, Natural Currency, Position, Issue date, Maturity Date, No 

of Units and Market Value for all Instruments which are 

associated with the Instrument type falling under the Instrument 

type selected in the previous report -Portfolio Value under 

Stress Scenario across Currencies and Instrument Type. 

Click any one of the segments in the Portfolio value across 

Currencies and Instrument Type under Stress Scenario chart. 

The tabular report of Portfolio value across under Stress 

Scenario across Currencies and Instruments is displayed. 

   

Portfolio Value across Currencies under Stress Scenario 

 

66..1100..1133  MMaarrkkeett  RRiisskk  CCaappiittaall  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters Stress Scenario 

Formatted: Font: Not Bold, Not Shadow
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Report Description 

This report compares the market risk capital measures across 
business types under baseline and stress conditions. Time 
periods have been introduced in this report in the form of slider 
functionality. Time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

This is a combination of Line and Column Chart. Business type 
and market risk capital measures are displayed on the x-axis. 

Amounts for Net and Gross SCR are displayed as columns on 
the primary y-axis. Variance is displayed in the form of a line 
chart on the secondary y-axis. Only the line markers are 
displayed for these. 

Drill-through On Net/Gross SCR on the x-axis. 

Drill Through 

Level 1: 

RReeppoorrtt  NNaammee:: Market Risk Capital under Stress Scenario 

across Sub-Risk Categories  

RReeppoorrtt  TTyyppee::  Column Chart 

Sub-risk categories are displayed on the x-axis. Value for 
Net/Gross SCR is displayed on the primary y-axis under 
baseline and stress conditions. Variance is displayed in the 
form of a line chart on the secondary y-axis. Only the line 
markers are displayed for these; the line is not displayed. 

Additionally, the following parameters selected as part of 
Market Risk Capital under Stress Scenario report are displayed 
for informational purposes: 

 Legal Entity 

 Run 

 Business Type 

 Time Period 

 SCR Type 

Level 2:  

RReeppoorrtt  NNaammee:: Market Risk Capital under Stress Scenario 

across Instrument Types  

RReeppoorrtt  TTyyppee:: Tabular Report 

The selected capital measure is reported across instrument 
types under the following conditions: 

 Baseline  

 <Stress Scenario Name> 

 Variance 

In addition to the parameters displayed as part of Market Risk 
Capital under Stress Scenario across Sub-Risk Categories 
report, the selected sub-risk category is displayed for 
informational purposes. 
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Level 3:  

RReeppoorrtt  NNaammee:: Market Risk Capital under Stress Scenario 

across Instruments  

RReeppoorrtt  TTyyppee:: Tabular Report 

The following details are reported for the current period for each 
instrument which is part of the selected instrument type: 

 Instrument Name 

 Instrument Code 

 Natural Currency 

 Position 

 Number of Units 

 Issue Date 

 Maturity Date 

 Market Value 

 <Capital Measure – Baseline> 

 <Capital Measure – Stress Scenario> 

 Variance 

In addition to the parameters displayed as part of Market Risk 
Capital under Stress Scenario across Instrument Type report, 
the selected instrument type is displayed for informational 
purposes. 

  

Market Risk Capital under Stress Scenario 
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66..1100..1144  CCoonnssoolliiddaatteedd  PPoorrttffoolliioo  VVaalluuee  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 
Name 

Market Risk 

Report Level Filters Stress Scenario 

Report Description 

The value of the consolidated portfolio is compared under 
baseline and stress conditions for the current period. This 
portfolio consists of all instruments belonging to the selected 
legal entity. This is a combination of column chart and line 
graph where business type is displayed on the x-axis. The 
portfolio value is displayed on the primary y-axis under the 
following conditions: 

 Baseline  

 <Stress Scenario Name> 

Variance is displayed in the form of a line chart on the 
secondary y-axis. Only the line markers are displayed for these; 
the line is not displayed. 

Time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Drill-through On Business Type 

Drill Through 

Level 1:  

RReeppoorrtt  NNaammee:: Market Value across Asset Classes Across 

Scenarios  

RReeppoorrtt  TTyyppee:: Tabular Report 

Asset classes are displayed as row items. The following are 
displayed in columns: 

 Baseline 

 <Stress Scenario> 

 Variance 

 Limit 

 Limit Utilization % 

 Limit Utilization Status (graph) 

Limit Utilization % and Limit Utilization Status are colored 
Green, Amber and Red based on the level of utilization. 

Additionally, the following parameters selected as part of 
Consolidated Portfolio Value under Stress Scenario report are 
displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 
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 Time Period 

 Business Type 

 

Level 2:  

RReeppoorrtt  NNaammee:: Market Value across Assets Across Scenarios  

RReeppoorrtt  TTyyppee:: Tabular Report 

Assets are displayed as row items. Column items remain 
unchanged from Market Value under Stress Scenario across 
Asset Classes report. 

In addition to the parameters displayed as part of Market Value 
under Stress Scenario across Asset Classes report, the 
selected asset class is displayed for informational purposes. 

 

Level 3:  

RReeppoorrtt  NNaammee:: Market Value across Counterparties Across 
Scenarios  

RReeppoorrtt  TTyyppee:: Tabular Report 

Counterparties are displayed as row items. Column items 
remain unchanged from Market Value under Stress Scenario 
across Assets report. 

In addition to the parameters displayed as part of Market Value 
under Stress Scenario across Assets report, the selected asset 
is displayed for informational purposes. 

 

Level 4:  

RReeppoorrtt  NNaammee:: Market Value across Instrument Type Across 

Scenarios  

RReeppoorrtt  TTyyppee:: Tabular Report 

Instrument types are displayed as row items. Column items 
remain unchanged from Market Value under Stress Scenario 
across Counterparties report. 

In addition to the parameters displayed as part of Market Value 
under Stress Scenario across Counterparties report, the 
selected counterparty is displayed for informational purposes. 

 

Level 5:  

RReeppoorrtt  NNaammee:: Market Value across Instrument Across 

Scenarios  

RReeppoorrtt  TTyyppee:: Tabular Report 

Instrument names are displayed as row items. In addition to the 
column items displayed as part of the Market Value under 
Stress Scenario across Instrument Types report, the following 
instrument details are displayed: 

 Instrument Code 

 Natural Currency 

 Position 

 Number of Units 
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 Issue Date 

 Maturity Date 

In addition to the parameters displayed as part of Market Value 
under Stress Scenario across Instrument Types report, the 
selected instrument type is displayed for informational 
purposes. 

 

Consolidated Portfolio Value under Stress Scenario 

 

66..1111  CCoouunntteerrppaarrttyy  DDeeffaauulltt  RRiisskk  

This tab shows the Capital Requirements, loss distribution and credit loss details across legal 

entities, scenarios and time. 

1. Click Counterparty Default Risk tab on the Dashboard Page.  

2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking on Apply, the following graphs or reports are generated: 

 Counterparty Default Risk Capital Requirement 

 Counterparty Default Risk Loss Distribution 

 Counterparty Default Risk Capital Requirement under Stress Scenario 

 Counterparty Default Risk Loss Distribution under Stress Scenario 

 Credit Risk trend Analysis 

 Credit Risk Capital Projection across scenarios 
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 Credit Risk Concentration Analysis 

 Credit Loss Trend Analysis 

 

66..1111..11  CCoouunntteerrppaarrttyy  DDeeffaauulltt  RRiisskk  CCaappiittaall  RReeqquuiirreemmeenntt  

Dashboard Tab 

Name 

Counterparty Default Risk 

Report Level Filter Not Applicable 

Report Description  This report displays the SCR for credit risk across 

business types and time in a graphical format. The report is 

generated in a column chart format. 

The business type and time period are displayed on the x-

axis. Time periods displayed include: 

 Current month 

 Preceding month 

 Same month in the preceding year 

The amounts for Gross and Net SCR estimated for credit 

risk are displayed on the y-axis in the form of columns. 

This report is generated for the entity selected in the main 

page filter. 

Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Counterparty Default Risk Capital 

Requirement across Exposure Types  

RReeppoorrtt  TTyyppee:: Column Chart 

This graph shows Capital Requirement information like Net 

SCR, Gross SCR for Counterparty default risk across all 

exposure types for the business segment selected in the 

previous graph - Counterparty Default Risk Capital 

Requirement. 

Click any one of the segments in the Counterparty Default 

Risk Capital Requirement chart. The Column graph of 

Counterparty Default Risk Capital Requirement across 

Exposure Types is displayed. 

Exposures types along with the classification are displayed 

on the x-axis. The amounts for Gross and Net SCR are 

displayed on the y-axis. 
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LLeevveell  22::    

RReeppoorrtt  NNaammee:: Counterparty Default Risk Capital 
Requirement across Customers  

RReeppoorrtt  TTyyppee:: Tabular Report 

This tabular report shows Capital Requirement information 

like Exposure Amount, Net SCR and Gross SCR for 

Counterparty default risk across all customers for the risk 

exposure type selected in the previous graph - 

Counterparty Default Risk Capital Requirement across 

Exposure Types. 

Click any one of the segments in the Counterparty Default 

Risk Capital Requirement across Exposure Types chart. 

The tabular report of Counterparty Default Risk Capital 

Requirement across Customers is displayed. 

 
LLeevveell  33::    

RReeppoorrtt  NNaammee:: Counterparty Default Risk Capital 

Requirement across Exposures  

RReeppoorrtt  TTyyppee:: Tabular Report 

This tabular report shows Capital Requirement information 

elements for Counterparty default risk across all exposure 

risks for the Counterparty selected in the previous report - 

Counterparty Default Risk Capital Requirement across 

Customers. 

Click any one of the segments in the Counterparty Default 

Risk Capital Requirement across Customers chart. The 

tabular report of Counterparty Default Risk Capital 

Requirement across Exposures is displayed with the 

following measures: 

 Exposure Amount 

 PD 

 LGD 

 Exposure Amount 

 EL 

 Pre-Mitigation UL 

 Post-Mitigation UL 
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Counterparty Default Risk Capital Requirement 

 

66..1111..22  CCoouunntteerrppaarrttyy  DDeeffaauulltt  RRiisskk  LLoossss  DDiissttrriibbuuttiioonn  

Dashboard Tab 

Name 

Counterparty Default Risk 

Report Level Filter  Business Type 

 Component Type 

Report Description  This displays the current period credit loss distribution 

under baseline conditions for each component for the 

selected business type. The report is generated in a 

stacked column chart format. 

Bucketed loss values are displayed on the x-axis. 

Frequency is displayed on the y-axis. 

The cumulative distributed frequency of the bucketed 
losses are displayed as follows: 

 Top 10% of bucketed loss value – Red 

 Next 10% of bucketed loss value – Purple 

 Next 10% of bucketed loss value – Green 

 Remaining bucketed loss value – Blue 

This report is generated for the entity selected in the 

prompt. 
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Drill Through Not Applicable 

 

Counterparty Default Risk Loss Distribution 

 

66..1111..33  CCoouunntteerrppaarrttyy  DDeeffaauulltt  RRiisskk  CCaappiittaall  RReeqquuiirreemmeenntt  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Counterparty Default Risk 

Report Level Filter Stress Scenario 

Report Description  This report is a combination of line and column chart. 

The time periods are in the form of slider functionality. This 

report compares the credit risk capital measures across 

business types under baseline and stress conditions. The 

measures reported include: 

 Gross SCR 

 Net SCR 

Amounts for Net and Gross SCR are displayed for the 

current period as columns on the primary y-axis. Variance 

is displayed in the form of a line chart on the secondary y-

axis. Only the line markers are displayed for these; the line 

is not displayed. 
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Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Counterparty Default Risk Capital 
Requirement under Stress Scenario across Exposure 
Types 

RReeppoorrtt  TTyyppee:: Combination of Line and Column Chart 

Exposures types along with the classification are displayed 
on the x-axis. Value for Net/Gross SCR is displayed for the 
current period on the primary y-axis under baseline and 
stress conditions. Variance is displayed in the form of a line 
chart on the secondary y-axis. Only the line markers are 
displayed for these; the line is not displayed. 

Additionally, the following parameters selected as part of 
Counterparty Default Risk Capital Requirement under 
Stress Scenario report are displayed for informational 
purposes: 

 Legal Entity 

 Date 

 Run 

 Business Type 

 
LLeevveell  22::    

RReeppoorrtt  NNaammee:: Counterparty Default Risk Capital 

Requirement under Stress Scenario across Customers 

RReeppoorrtt  TTyyppee:: Tabular Report 

The following measures are reported across customers: 

 Customer Name 

 Exposure Amount 

 Baseline Net SCR 

 Net SCR - <Stress Scenario Name> 

 Net SCR Variance 

 Baseline Gross SCR 

 Gross  SCR - <Stress Scenario Name> 

 Gross SCR Variance 

In addition to the parameters displayed as part of 
Counterparty Default Risk Capital Requirement under 
Stress Scenario across Exposure Types report, the 
selected exposure type is displayed for informational 
purposes. 
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LLeevveell  33::    

RReeppoorrtt  NNaammee:: Counterparty Default Risk Capital 
Requirement under Stress Scenario across Exposures 

RReeppoorrtt  TTyyppee:: Tabular Report 

The selected credit risk parameter is reported for the 
current period across exposures under the following 
conditions: 

 Baseline 

 < Stress Scenario Name> 

 Variance 

The following credit risk parameters are available for 
selection as part of a drop down list: 

 PD 

 LGD 

 Exposure Amount 

 EL 

 Pre-Mitigation UL 

 Post-Mitigation UL 

In addition to the parameters displayed as part of 
Counterparty Default Risk Capital Requirement under 
Stress Scenario across Customers report, the selected 
customer is displayed for informational purposes. 

 

Counterparty Default Risk Capital Requirement under Stress Scenario 
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66..1111..44  CCoouunntteerrppaarrttyy  DDeeffaauulltt  RRiisskk  LLoossss  DDiissttrriibbuuttiioonn  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Counterparty Default Risk 

Report Level Filter Stress Scenario 

Report Description  This displays the current period credit loss distribution 

under stress conditions for each component for the 

selected business type. The report generated is in stacked 

column chart format. 

Select the Business Type and Component from their 

respective drop down menus. 

Bucketed loss values are displayed on the x-axis. 

Frequency is displayed on the y-axis. 

The cumulative distributed frequency of the bucketed 
losses are displayed as follows: 

 Top 10% of bucketed loss value – Red 

 Next 10% of bucketed loss value – Purple 

 Next 10% of bucketed loss value – Green 

 Remaining bucketed loss value – Blue 

This report is generated for the entity selected in the 

prompt. 

Drill Through Not Applicable 

 

Counterparty Default Risk Loss Distribution under Stress Scenario 
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66..1111..55  CCrreeddiitt  RRiisskk  ttrreenndd  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Counterparty Default Risk 

Report Level Filter Business Type 

Credit Risk SCR as a % of: This is a drop down selection 

of the following options: 

 Solvency Capital Requirement 

 Basic SCR 

 Total Exposure Amount 

Report Description  This report displays Net and Gross SCR against limits in a 

graphical format. 

Trailing 12-month time period is displayed on the x-axis, 
while the following are displayed on the y-axis: 

 Net SCR % 

 Gross SCR % 

 Upper Alert Limit 

 Upper Risk Tolerance Threshold 

Additionally, alerts are displayed on the breach of the alert 
limit (in Amber color) or risk tolerance threshold (in Red 
color), both upper and lower.  

a. If only the upper alert limit is breached and not the 
upper risk tolerance threshold, the alert text is 
displayed as follows:  

<Minimum / Solvency> Capital Ratio, <value>, 
has exceeded the Upper Alert Limit, <value>, by 
< [(ratio – limit) / limit] %> 

b. If the upper risk tolerance threshold is breached, 
the alert text is displayed as follows: 

<Minimum / Solvency> Capital Ratio, <value>, 
has breached                                                                                                    
the Upper Risk Tolerance Threshold, <value>, 
by < [(ratio – threshold) / threshold] %> 

Drill Through Not applicable 
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Credit Risk trend Analysis 

 

66..1111..66  CCrreeddiitt  RRiisskk  CCaappiittaall  PPrroojjeeccttiioonn  aaccrroossss  sscceennaarriiooss  

Dashboard Tab 

Name 

Counterparty Default Risk 

Report Level Filter Business Type 

Report Description  This report displays credit risk capital across planning 

horizon of the organization and across scenarios in a 

graphical format. 

Forecast periods are displayed on the x-axis. The forecast 

periods displayed are the time periods which are part of an 

organization’s planning (forecast) horizon. These are not 

fixed. 

Forecasted credit risk capital is displayed in the form of 

amounts across scenarios, including baseline, on the y-

axis. 

Drill Through Not Applicable 
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Credit Risk Capital Projection across scenarios 

 

 

66..1111..77  CCrreeddiitt  RRiisskk  CCoonncceennttrraattiioonn  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Counterparty Default Risk 

Report Level Filter Business Type 

Dimension: This is a drop down selection of the following 

options: 

 Counterparty 

 Rating  

 Exposure type 

 Geography 
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Report Description  This report enables Counterparty default risk concentration 

analysis across multiple dimensions. 

The tabular Report with Embedded Charts and slider 
functionality to display time periods 

Time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Members of the selected dimension are displayed as row 
items and ranked based on the exposure amount, the 
highest rank assigned to the largest exposure amount. The 
following are displayed in columns: 

 Exposure Amount 

 % of Total Credit Exposure 

 Limit % 

 Limit Utilization % 

 Limit Utilization Status (graph) 

Limit Utilization % and Limit Utilization Status are colored 

Green, Amber and Red based on the level of utilization. 

Drill Through Not Applicable 

 

Credit Risk Concentration Analysis 
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66..1111..88  CCrreeddiitt  LLoossss  TTrreenndd  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Counterparty Default Risk 

Report Level Filter Not applicable 

Report Description This report provides a trend analysis of credit risk portfolio 

loss across months. 

The time period is displayed on the x-axis in the form of 12-

month trailing period. The following are displayed on the y-

axis in the form of lines: 

 Loss 

 Loss % of Total Exposure 

Drill Through Not Applicable 

 

Credit Loss Trend Analysis 

66..1122  OOppeerraattiioonnaall  RRiisskk  

This tab shows the Capital Requirements namely Gross SCR, Net SCR, loss distribution and 

operational loss details across various scenarios and legal entities. 

1. Click Operational Risk tab on the Dashboard Page.  

2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 Operational Risk Capital 

 Operational Risk Loss Distribution 

 Operational Risk Capital Under Stress Scenario 

 Operational Risk Loss Distribution under Stress Scenario 

 Solvency Capital Requirement 

 Operational Risk Trend Analysis 
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 Operational Risk Capital Projection across Scenarios 

 Operational Risk Concentration Analysis 

 Operational Risk Loss Trend Analysis 

 

66..1122..11  OOppeerraattiioonnaall  RRiisskk  CCaappiittaall  

Dashboard Tab 

Name 

Operational risk 

Report Level Filter Not applicable 

Report Description This report displays the SCR for operational risk across 

business types and time in a graphical format. The report 

generated is in a column chart format. 

The business type and time period are displayed on the x-

axis. Time periods displayed include: 

 Current month 

 Preceding month 

 Same month in the preceding year 

The amounts for Gross and Net SCR estimated for 

operational risk are displayed on the y-axis in the form of 

columns. 

This report is generated for all the entities for which the 

data is present in the Run. 

Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Operational Risk Capital across Standard 

Reporting Groups 

RReeppoorrtt  TTyyppee:: Tabular Report 

This graph shows the Net SCR or Gross SCR (as selected 

in the previous graph) in amount for the standard reporting 

groups across all standard event types for the time period, 

business segment and the SCR component which was 

selected in the previous graph - Operational Risk Capital. 

Click any one of the segments in the Operational Risk 

Capital chart. The tabular report of Operational Risk 

Capital across Standard Reporting Groups is displayed. 
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Operational Risk Capital 

 

66..1122..22  OOppeerraattiioonnaall  RRiisskk  LLoossss  DDiissttrriibbuuttiioonn  

Dashboard Tab 

Name 

Operational risk 

Report Level Filter  Business Type 

 Component  

 Measure 
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Report Description This displays the current period operational loss distribution 

under baseline conditions for each selected component, 

business type and operational risk measure. The report is 

generated in stacked column chart format. 

Select the Business Type, Component and Measure 

from their respective drop down menus. 

Operational risk measures available in the drop down list 

for selection include: 

 Loss Frequency 

 Scenario Frequency 

 Net Loss Severity 

 Loss Severity 

 Net Aggregate Severity 

 Gross Aggregate Severity 

 Net Scenario Severity 

 Scenario Severity 

Operational Risk Measure Values are displayed on the x-

axis and are sorted in the descending order with the 

highest positive value being the first value and highest 

negative value being the last value. Frequency is displayed 

on the y-axis. 

The values are color coded as follows: 

 Top 10% of positive and negative values – Red 

 Next 10% of positive and negative values – 

Purple 

 Next 10% of positive and negative values – 

Green 

 Remaining positive and negative values – Blue 

This report is generated for the selected entity for which the 

data is present in the Run. 

Drill Through Not Applicable 
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Operational Risk Loss Distribution 

 

66..1122..33  OOppeerraattiioonnaall  RRiisskk  CCaappiittaall  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Operational risk 

Report Level Filter Stress Scenario 

Report Description This report is a combination of line and column chart. 

The time periods are in the form of slider functionality. The 
measures reported include: 

 Gross SCR 

 Net SCR 

Business type and operational risk capital measures are 
displayed on the x-axis. 

Amounts for Net and Gross SCR are displayed for the 
current period as columns on the primary y-axis. Variance 
is displayed in the form of points on the secondary y-axis 
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Drill Through 
LLeevveell  11::    

RReeppoorrtt  NNaammee:: Operational Risk Capital under Stress 
Scenario across Standard Reporting Groups 

RReeppoorrtt  TTyyppee:: Tabular Report 

Standard lines of business are reported as row items. 
Standard event types are reported in columns. The 
selected SCR type is displayed for each standard reporting 
group. 

Additionally, the following parameters selected as part of 
Operational Risk Capital under Stress Scenario report are 
displayed for informational purposes: 

 Legal Entity 

 Run 

 Business Type 

 Time Period 

 SCR Type 

 

Operational Risk Capital under Stress Scenario 

 

66..1122..44  OOppeerraattiioonnaall  RRiisskk  LLoossss  DDiissttrriibbuuttiioonn  uunnddeerr  SSttrreessss  SScceennaarriioo  

Dashboard Tab 

Name 

Operational risk 

Report Level Filter Scenario Type 
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Report Description This displays the current period operational risk distribution 

under stress conditions for each selected component, 

business type and operational risk measure. The report is 

generated in a stacked column chart format. 

Select the Business Type, Component and Measure 

from their respective drop down menus. 

Operational risk measures available in the drop down list 

for selection include: 

 Loss Frequency 

 Scenario Frequency 

 Net Loss Severity 

 Loss Severity 

 Net Aggregate Severity 

 Gross Aggregate Severity 

 Net Scenario Severity 

 Scenario Severity 

Values are displayed on the x-axis and are sorted in the 

descending order with the highest positive value being the 

first value and highest negative value being the last value. 

Frequency is displayed on the y-axis. 

The values are color coded as follows: 

 Top 10% of positive and negative values – Red 

 Next 10% of positive and negative values – 

Purple 

 Next 10% of positive and negative values – 

Green 

 Remaining positive and negative values – Blue 

This report is generated for all the entities for which the 

data is present in the Run. 

Drill Through Not Applicable 
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Operational Risk Loss Distribution under Stress Scenario 

 

66..1122..55  SSoollvveennccyy  CCaappiittaall  RReeqquuiirreemmeenntt  

Dashboard Tab 

Name 

Operational risk 

Report Level Filter Not applicable 

Report Description This report compares the net capital charge for operational 

risk across baseline and stress conditions for each 

business type for the current period. The report is 

generated in a Tabular format. 

The following operational risk SCR components are 

displayed as row items: 

 Life gross technical provisions - TP life  

 Life gross technical provisions unit-linked - TP 

Life-ul 

 Non-life gross technical provisions - TP nl 

 Result based on technical provisions(Op 

provisions) 

 Earned life gross premiums (previous 12 

months) - Earn life  

 Earned life gross premiums unit-linked 

(previous 12 months) - Earn life 



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 190 

 Earned non-life gross premiums (previous 12 

months) - Earn nl 

 Earned life gross premiums (12 months prior to 

the previous 12 months) - pEarn life 

 Earned life gross premiums unit-linked(12 

months prior to the previous 12 months) - 

pEarn life-ul 

 Earned life gross premiums unit-linked (12 

months prior to the previous 12 months) - 

pEarn nl 

 Result based on earned premiums (Op premiums) 

 Expenses in respect of unit linked business 

(Exp ul) 

 Basic operational risk before capping (Op) 

 Basic SCR capping 

 Basic Operational risk after capping 

 Capital charge for operational risk 

Baseline, Stress Scenario and Variance are displayed as 

columns separately for each business. 

Net capital charge is displayed in each column for the 

respective line item. The report is generated for all entities 

for which data is present in Run. 

Net is displayed in each column for the respective line item. 

This report is generated for all the entities for which the 

data is present in the Run. 

Net capital charge is displayed in each column for the 

respective line item. 

This report is generated for all the entities for which the 

data is present in the Run. 

Drill Through Not Applicable 
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Solvency Capital Requirement 

 

66..1122..66  OOppeerraattiioonnaall  RRiisskk  TTrreenndd  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Operational risk 

Report Level Filter Business Type 

Operational  Risk SCR as a % of: This is a drop down 

selection of the following options: 

 Solvency Capital Requirement 

 Basic SCR 
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Report Description This report displays Net and Gross SCR against limits in a 
graphical format. 

Trailing 12-month time period is displayed on the x-axis, 
while the following are displayed on the y-axis: 

 Net SCR % 

 Gross SCR % 

 Upper Alert Limit 

 Upper Risk Tolerance Threshold 

Additionally, alerts are displayed on the breach of the alert 
limit (in Amber color) or risk tolerance threshold (in Red 
color), both upper and lower.  

a. If only the upper alert limit is breached and not the 
upper risk tolerance threshold, the alert text is 
displayed as follows:  

<Minimum / Solvency> Capital Ratio, <value>, 
has exceeded the Upper Alert Limit, <value>, by 
< [(ratio – limit) / limit] %> 

b. If the upper risk tolerance threshold is breached, 
the alert text is displayed as follows: 

<Minimum / Solvency> Capital Ratio, <value>, 
has breached                                                                                                    
the Upper Risk Tolerance Threshold, <value>, 
by < [(ratio – threshold) / threshold] %> 

Drill Through Not Applicable 

 

Operational Risk Trend Analysis 

 

66..1122..77  OOppeerraattiioonnaall  RRiisskk  CCaappiittaall  PPrroojjeeccttiioonn  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 

Name 

Operational risk 



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 193 

Report Level Filter Business Type 

Report Description This report displays operational risk capital across planning 

horizon of the organization and across scenarios in a 

graphical format. 

The forecast periods are displayed on the x-axis. The 

forecast periods displayed are the time periods which are 

part of an organization’s planning (forecast) horizon. These 

are not fixed. 

Forecasted Operational risk capital is displayed in the form 

of amounts across scenarios, including baseline, on the y-

axis. 

Drill Through Not Applicable 

 

Operational Risk Capital Projection across scenarios 

 

66..1122..88  OOppeerraattiioonnaall  RRiisskk  CCoonncceennttrraattiioonn  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Operational risk 
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Report Level Filter Business Type 

Dimension: This is a drop down selection with the 

following options: 

 Event Type 

 Geography 

 Lines of Business 

Measures: This is a drop down selection with the following 

options: 

  

 Loss Amount 

 Loss Frequency 

Report Description This report enables Operational default risk concentration 
analysis across multiple dimensions. 

The tabular report with Embedded Charts and slider 
functionality displays time periods. 

Time periods can be selected from the Date drop down list, 

which includes the following options: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Members of the selected dimension are displayed as row 
items and ranked based on the exposure amount, the 
highest rank assigned to the largest exposure amount. The 
following are displayed in columns: 

 Loss Amount 

 % of Total Measure Exposure 

 Limit % 

 Limit Utilization % 

 Limit Utilization Status (graph) 

Limit Utilization % and Limit Utilization Status are colored 
Green, Amber and Red based on the level of utilization. 

Drill Through Not Applicable 

Formatted: Indent: Left:  0.5",  No bullets or

numbering

Formatted: Font: Bold

Formatted: Font: Not Bold
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Operational Risk Concentration Analysis 

66..1122..99  OOppeerraattiioonnaall  RRiisskk  LLoossss  TTrreenndd  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Operational risk 

Report Level Filter Measures -  This is a drop down selection with the 
following options: 

 

 Loss Amount 

  Loss Frequency  
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Report Description This report provides a trend analysis of Operational risk 

portfolio loss compared against the loss and tolerance 

thresholds across months. 

Business months over a year are displayed on the x-axis. 

The following are displayed on the y-axis in the form of 

lines: 

 Loss  Amount 

 Loss Alert Limit 

 Loss Tolerance Threshold 

Additionally, alerts are displayed on the breach of the alert 

limit (in Amber color) or tolerance threshold (in Red color), 

both profit and loss.  

a. If only the loss alert limit is breached and not the 
loss tolerance limit, the alert text is displayed as 
follows:  

Loss Amount, < value>, has exceeded the Loss 

Alert Limit, <value>, by < [(limit – Loss ) / limit]> 

b. If the loss tolerance threshold is breached, the alert 
text is displayed as follows:  

Loss  <value>, has breached the Loss 

Tolerance Threshold, <value>, by < [(limit – 

Loss / limit] > 

Drill Through Not Applicable 

 

Operational Risk Loss Trend Analysis 

 

66..1133  PPrreemmiiuumm  

This tab shows the premium information elements like Gross Written Premium (GWP), 

Annualized Premium Equivalent (APE), Present Value of New Business Premium (PVNBP), 

Sum Assured, Number of Policies, Lapse details across time period, customers, different 

premium types, business segments, and legal entities. 

1. Click the Premium tab on the Dashboard Page. 
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2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 

 Consolidated Business Premium 

 Consolidated Business 

 Consolidated Business Premium across Legal Entity 

 Consolidated Premium Across Sales Channel 

 Top 5 Relationships by Sum Assured - Existing Business 

 Top 5 relationship by Sum Assured - New Business 

 New Business Premium 

 New Business 

 Existing Business Premium 

 Existing Business 

 Break-up of Gross Written Premium 

 Total Income from Premium 

 Projected Business Premium across Scenarios 

 Premium Concentration Analysis 

 Lapse Analysis 

 Projected Lapses across Scenarios 

 Lapse Analysis across Legal Entities 

 Lapse Concentration Analysis 

 

66..1133..11  CCoonnssoolliiddaatteedd  BBuussiinneessss  PPrreemmiiuumm  

Dashboard Tab 

Name 

Premium 

Report Level Filter Not Applicable 
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Report Description This report displays the consolidated business premium 

measures across business types and time in a graphical 

format. These include: 

 Gross Written Premium (GWP) 

 Net Written Premium (NWP) 

 APE 

 PVNBP 

Time periods are displayed on the x-axis.  

Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The amounts for each premium measures are displayed on 
the y-axis. 

Drill Through Level 1:  

Report Name: Consolidated Business Premium across 

Lines of Business 

Report Type: Column Chart 

Time periods are displayed on the x-axis. Lines of business 
are displayed on the x-axis. The amounts for each premium 
measures are displayed on the y-axis. 

The following parameters selected in the Consolidated 
Business Premium report are displayed for informational 
purposes: 

 Legal Entity 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Consolidated Business Premium across 

Product Types 

Report Type: Column Chart 

Product types are displayed on the x-axis.  

 The amounts for each premium measures are displayed 
on the y-axis. 

In addition to the parameters displayed as part of 
Consolidated Business Premium across Lines of Business 
report, the selected line of business is displayed for 
informational purposes. 
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 Level 3:  

Report Name: Consolidated Business Premium across 

Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The amounts for 
each premium measures are displayed on the y-axis. 

In addition to the parameters displayed as part of 
Consolidated Business Premium across Product Types 
report, the selected product type is displayed for 
informational purposes. 

 Level 4:  

Report Name: Consolidated Business Premium across 

Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Each premium 
measure is displayed as column headers. The amounts for 
each premium measure are in the respective columns. 

In addition to the parameters displayed as part of 
Consolidated Business Premium across Products report, 
the selected product is displayed for informational 
purposes. 

 Level 5:  

Report Name: Consolidated Business Premium across 

Customers 

Report Type: Tabular Report 

Customers are displayed as row items. Each premium 
measure and sum assured is displayed as column headers. 
The amounts for each premium measure and sum assured 
are in the respective columns.  

In addition to the parameters displayed as part of 
Consolidated Business Premium across Branches report, 
the selected branch is displayed for informational purposes. 



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 200 

 Level 6:  

Report Name: Consolidated Business Premium across 

Policies 

Report Type: Tabular Report 

Policy numbers and corresponding policy types are 
displayed as row items. The following are displayed as 
column headers: 

 Sum Assured 

 Premium Payment Frequency 

 GWP 

 NWP 

 APE 

 PVNBP 

The values are reported in the respective columns.  

In addition to the parameters displayed as part of New 
Business Premium across Customers report, the selected 
customer is displayed for informational purposes. 

 

Consolidated Business Premium 

 

66..1133..22  CCoonnssoolliiddaatteedd  BBuussiinneessss  

Dashboard Tab 

Name 

Premium 

Report Level Filter Not Applicable 
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Report Description This report displays the new business measures across 

business types and time in a graphical format. These 

include: 

 Sum Assured 

 Number of Policies 

Business types and time periods are displayed on the x-
axis. Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Sum assured is displayed on the primary y-axis as 
columns. Number of policies is displayed in the form of 
points on the secondary y-axis.  

Drill Through Level 1:  

Report Name: Consolidated Business across Lines of 

Business 

Report Type: Combination of Line and Column Chart 

Lines of business are displayed on the x-axis. Sum assured 
is displayed on the primary y-axis as columns. Number of 
policies is displayed in the form of a line chart on the 
secondary y-axis. Only the line markers are displayed for 
this; the line is not displayed. 

The following parameters selected in the New Business 
report are displayed for informational purposes: 

 Legal Entity 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Consolidated Business across Product 

Types 

Report Type: Combination of Line and Column Chart 

Product types are displayed on the x-axis. Sum assured is 
displayed on the primary y-axis as columns. Number of 
policies is displayed in the form of a line chart on the 
secondary y-axis. Only the line markers are displayed for 
this; the line is not displayed. 

In addition to the parameters displayed as part of New 
Business across Lines of Business report, the selected line 
of business is displayed for informational purposes. 
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 Level 3:  

Report Name: Consolidated Business across Products 

Report Type: Combination of Line and Column Chart 

Products are displayed on the x-axis. Sum assured is 
displayed on the primary y-axis as columns. Number of 
policies is displayed in the form of a line chart on the 
secondary y-axis. Only the line markers are displayed for 
this; the line is not displayed. 

In addition to the parameters displayed as part of New 
Business across Product Types report, the selected 
product type is displayed for informational purposes. 

 Level 4:  

Report Name: Consolidated Business across Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Sum assured and 
number of policies are reported as column values. 

In addition to the parameters displayed as part of New 
Business across Products report, the selected product is 
displayed for informational purposes. 

 Level 5:  

Report Name: Consolidated Business across Customers 

Report Type: Tabular Report 

Customers are displayed as row items. Sum assured and 
number of policies are reported as column values. 

In addition to the parameters displayed as part of New 
Business across Branches report, the selected branch is 
displayed for informational purposes. 

 Level 6:  

Report Name: Consolidated Business across Policies 

Report Type: Tabular Report 

Policy numbers and corresponding policy types are 
displayed as row items. Sum assured and policy type are 
reported as column values.  

In addition to the parameters displayed as part of New 
Business across Customers report, the selected customer 
is displayed for informational purposes. 
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Consolidated Business 

 

66..1133..33  CCoonnssoolliiddaatteedd  PPrreemmiiuumm  aaccrroossss  LLeeggaall  EEnnttiittyy  

Dashboard Tab 

Name 

Premium 

Report Level Filter Not Applicable 

Report Description This report displays the consolidated business premium 
measures across legal entities and time in a graphical 
format. These include: 

 Gross Written Premium (GWP) 

 Net Written Premium (NWP) 

 APE 

 PVNBP 

The legal entities and time periods are displayed on the x-
axis. The slider functionality  displays the time periods. 

Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

 Year-to-Date 

The amounts for each premium measures are displayed on 

the y-axis. 
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Drill Through Level 1:  

Report Name: Consolidated Business Premium across 

Lines of Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis.  

The amounts for each premium measures are displayed on 
the y-axis. 

The following parameters selected in the Consolidated 
Business Premium report are displayed for informational 
purposes: 

 Legal Entity 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Consolidated Business Premium across 
Product Types 

Report Type: Column Chart 

Product types are displayed on the x-axis.  

The amounts for each premium measures are displayed on 
the y-axis. 

In addition to the parameters displayed as part of 
Consolidated Business Premium across Lines of Business 
report, the selected line of business is displayed for 
informational purposes. 

 Level 3:  

Report Name: Consolidated Business Premium across 

Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The amounts for 
each premium measures are displayed on the y-axis. 

In addition to the parameters displayed as part of 
Consolidated Business Premium across Product Types 
report, the selected product type is displayed for 
informational purposes. 
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 Level 4:  

Report Name: Consolidated Business Premium across 

Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Each premium 
measure is displayed as column headers. The amounts for 
each premium measure are in the respective columns. 

In addition to the parameters displayed as part of 
Consolidated Business Premium across Products report, 
the selected product is displayed for informational 
purposes. 

 Level 5:  

Report Name: Consolidated Business Premium across 
Customers 

Report Type: Tabular Report 

Customers are displayed as row items. Each premium 
measure and sum assured is displayed as column headers. 
The amounts for each premium measure and sum assured 
are in the respective columns.  

In addition to the parameters displayed as part of 
Consolidated Business Premium across Branches report, 
the selected branch is displayed for informational purposes. 

 Level 6:  

Report Name: Consolidated Business Premium across 

Policies 

Report Type: Tabular Report 

Policy numbers and corresponding policy types are 
displayed as row items. The following are displayed as 
column headers: 

 Sum Assured 

 Premium Payment Frequency 

 GWP 

 NWP 

 APE 

 PVNBP 

The values are reported in the respective columns.  

In addition to the parameters displayed as part of New 
Business Premium across Customers report, the selected 
customer is displayed for informational purposes. 
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Consolidated Business Premium across Legal Entity 

 

66..1133..44  CCoonnssoolliiddaatteedd  PPrreemmiiuumm  aaccrroossss  SSaalleess  CChhaannnneell  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business Type 

Report Description This report displays the consolidated business premium 
measures across sales channels and time in a graphical 
format with Embedded Charts and slider functionality to 
display time periods 

These include: 

 Gross Written Premium (GWP) 

 Net Written Premium (NWP) 

 APE 

 PVNBP 

The sales channels are displayed on the x-axis.   

The amounts for each premium measures are displayed on 
the y-axis. 

If you select e-Channel, the drill thru will stop at product 

level and not further. 
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Drill Through Level 1:  

Report Name: Consolidated Premium across Lines of 

Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis. The amounts 
for each premium measures are displayed on the y-axis. 

The following parameters selected in the Consolidated 
Business Premium across sales channel report are 
displayed for informational purposes: 

 Legal Entity 

 Run 

 Time Period 

 Business Type  

 Sales Channel 

 Level 2:  

Report Name: Consolidated Premium across Product 

Types 

Report Type: Column Chart 

Product types are displayed on the x-axis. The amounts for 
each premium measures are displayed on the y-axis. 

In addition to the parameters displayed as part of 
Consolidated Business Premium across Lines of Business 
report, the selected line of business is displayed for 
informational purposes. 

 Level 3:  

Report Name: Consolidated Premium across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. Time periods are 
displayed on the x-axis. with slider functionality to display 
time periods 

The amounts for each premium measures are displayed on 
the y-axis. 

In addition to the parameters displayed as part of 
Consolidated Business Premium across Product Types 
report, the selected product type is displayed for 
informational purposes. 
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 Level 4:  

Report Name: Consolidated Premium across Branches 

Report Type: Tabular report 

Branch description is displayed as row item. The following 
are displayed as column headers: 

 GWP 

 NWP 

 APE 

 PVNBP 

In addition to the parameters displayed as part of 
Consolidated Business Premium across Product Types 
report, the selected product type is displayed for 
informational purposes. 

  

Consolidated Premium across Sales Channel 

 

66..1133..55  TToopp  55  RReellaattiioonnsshhiippss  bbyy  SSuumm  AAssssuurreedd  --  EExxiissttiinngg  BBuussiinneessss  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business 

This is a selection of one of the following options: 

 Business Type 

 Date 
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Report Description This report displays the top 5 relationships by sum assured 

and corresponding premium measures for the current 

period for In- Force business. 

The report is a combination bar chart and tabular report. 

Bar Chart: 

The 5 life customers with the largest sum assured in the 
current period (In force business only) are displayed on the 
x-axis. The corresponding sum assured is displayed on the 
y-axis. The bars are arranged in descending order of sum 
assured.  

Tabular Report: 

The following are displayed in a tabular format: 

 Rank (based on sum assured) 

 Relationship (customer name) 

 Sum Assured 

 GWP 

 APE 

 NWP 

The rows are arranged in the ascending order of rank with 

rank 1 being the first row item. 

Drill Through Not Applicable  

 

Top 5 Relationships by Sum Assured - Existing Business 
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66..1133..66  TToopp  55  rreellaattiioonnsshhiipp  bbyy  SSuumm  AAssssuurreedd  --  NNeeww  BBuussiinneessss  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business 

This is a selection of one of the following options: 

 Business Type 

 Date 

Report Description This report displays the top 5 relationships by sum assured 

and corresponding premium measures for the current 

period for the new business. 

The report is a combination of bar chart and tabular report. 

Bar Chart: 

The 5 life customers with the largest sum assured in the 
current period (new business only) are displayed on the x-
axis. The corresponding sum assured is displayed on the y-
axis. The bars are arranged in descending order of sum 
assured.  

Tabular Report: 

The following are displayed in a tabular format: 

 Rank (based on sum assured) 

 Relationship (customer name) 

 Sum Assured 

 GWP 

 APE 

 PVNBP 

 NWP 

The rows are arranged in the ascending order of rank with 

rank 1 being the first row item. 

Drill Through Not Applicable  



User Guide: Oracle Insurance Solvency II Analytics Release 2.0.0.0.0 

Oracle Financial Services Software Confidential - Restricted  Page 211 

 

Top 5 relationship by Sum Assured - New Business 

66..1133..77  NNeeww  BBuussiinneessss  PPrreemmiiuumm  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business Type 
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Report Description This report displays the new business premium measures 

across business types and time in a column chart format. 

This report displays the following new business premium 

measures across business types and time in a graphical 

format. These include: 

 Gross Written Premium (GWP) 

 Annualized Premium Equivalent (APE) 

 Present Value of New Business Premium 

(PVNBP) 

The report displays business types and time periods on the 

x-axis. The time periods displayed include: 

 Current month 

 Preceding month 

 Same month in the preceding year 

The amount for each premium measures is displayed on 

the y-axis. 

This report is generated for all the entities for which the 

data is present in the Run. 

Drill Through Level 1:  

Report Name: New Business Premium across Lines of 

Business 

Report Type: Column Chart 

This graph shows the New business Premium information 

elements namely GWP, PVNBP, and APE for each line of 

business categorized under business segment and the time 

period selected in the previous report - new business 

premium report. 

Click any one of the segments in the New Business 

Premium chart. The graph of New Business Premium 

across Lines of Business is displayed in a column chart 

format. 

Lines of business are displayed on the x-axis. The amounts 

for each premium measures are displayed on the y-axis. 
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 Level 2:  

Report Name: New Business Premium across Product 

Types 

Report Type: Column Chart 

This graph shows the New Business Premium information 

elements namely GWP, PVNBP, and APE amounts for 

each Product type falling under Line of business selected in 

the previous report - New Business premium across Lines 

of business graph. 

Click any one of the segments in the New Business 

Premium across Line of Business chart. The graph of New 

Business Premium across Product Types is displayed in 

a column chart format. 

Product types are displayed on the x-axis. The amounts for 

each premium measures are displayed on the y-axis. 

 Level 3:  

Report Name: New Business Premium across Products 

Report Type: Column Chart 

This graph shows the New Business Premium information 

elements namely GWP, PVNBP, and APE amounts for 

each product associated with the Product Type selected in 

the previous report - New Business Premium across 

Product Type graph. 

Click any one of the segments in the New Business 

Premium across product type’s chart. The graph of New 

Business Premium across Products is displayed in a 

column chart format. 

Products are displayed on the x-axis. The amounts for 

each premium measures are displayed on the y-axis. 
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 Level 4:  

Report Name: New Business Premium across Branches 

Report Type: Tabular Report 

This graph shows the New Business Premium information 

elements namely GWP, PVNBP, and APE amounts for all 

the branches associated with the product selected in the 

previous report - New Business Premium across Product 

graph. 

Click any one of the branches in the New Business 

Premium across Products chart. The tabular report of New 

Business Premium across Branches is displayed. 

Branches are displayed as row items. Each premium 

measure is displayed as column headers. The amounts for 

each premium measure are in the respective columns. 

 Level 5:  

Report Name: New Business Premium across Customers 

Report Type: Tabular Report 

This graph shows the New Business Premium information 

elements namely sum assured, GWP, PVNBP, and APE 

amounts across all the customers for associated with the 

Branch selected in the previous report - New Business 

Premium across customers. 

Click any one of the segments in the New Business 

Premium across Branches chart. The graph of New 

Business Premium across Customers is displayed in a 

tabular format. 

 Level 6:  

Report Name: New Business Premium across Policies 

Report Type: Tabular Report 

This graph shows the New Business Premium information 

namely GWP, PVNBP, APE, Sum Assured amounts and 

Policy Information elements namely Policy Type, Premium 

Payment Frequency, Policy Number for the policies bought 

by customer selected in the previous report - New Business 

Premium Across Branches. 

Click any one of the segments in the New Business 

Premium across Customers chart. The graph of New 

Business Premium across Policies is displayed in a 

Tabular format. 
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New Business Premium 

66..1133..88  NNeeww  BBuussiinneessss  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business Type 

Report Description This report displays the new business measures across 

business types and time in a graphical format. It’s a 

combination of line and column chart. 

This includes: 

 Sum Assured 

 Number of Policies 

Business types and time periods are displayed on the x-

axis. Time periods displayed include: 

 Current month 

 Preceding month 

 Same month in the preceding year 

Sum assured is displayed on the primary y-axis as 

columns. Number of policies is displayed in the form of a 

line chart on the secondary y-axis. 
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Drill Through Level 1:  

Report Name: New Business across Lines of Business 

Report Type: Column Chart 

This graph shows the new business information elements 

namely sum assured, number of policies for each line of 

business categorized under business segment and the time 

period selected in the previous report - new business 

report. 

Click any one of the segments in the New Business chart. 

The graph of New Business across Lines of Business is 

displayed in a graph format. The graph is a combination of 

line and column chart. 

Lines of business are displayed on the x-axis. Sum assured 

is displayed on the primary y-axis as columns. Number of 

policies is displayed in the form of a line chart on the 

secondary y-axis. 

 Level 2:  

Report Name: New Business across Product Types 

Report Type: Column Chart 

This graph shows the new business information elements 

namely sum assured, number of policies for each product 

type falling under Line of business selected in the previous 

report - New Business across Lines of business graph. 

Click any one of the segments in the New Business across 

Lines of Business chart. The graph of New Business 

across product Types is displayed in a graph format. The 

graph is a combination of line and column chart. 

Product types are displayed on the x-axis. Sum assured is 

displayed on the primary y-axis as columns. Number of 

policies is displayed in the form of a line chart on the 

secondary y-axis. 

In addition to the parameters displayed as part of New 

Business across Lines of Business report, the selected line 

of business is displayed for informational purposes. 
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 Level 3:  

Report Name: New Business across Product 

Report Type: Column Chart 

This graph shows the new business information elements 

namely sum assured, number of policies for each product 

associated with the Product Type selected in the previous 

report - New Business across Product Type graph. 

Click any one of the segments in the New Business across 

Product Types chart. The graph of New Business across 

Products is displayed in a graph format. The graph is a 

combination of line and column chart. 

Products are displayed on the x-axis. The amounts for 

each premium measures are displayed on the y-axis. 

 Level 4:  

Report Name: New Business across Branches 

Report Type: Tabular report 

This report shows the new business information elements 

namely sum assured, number of policies for all the 

branches associated with the product selected in the 

previous report - New Business across Product graph. 

Click any one of the branches in the New Business across 

Products chart. The tabular report of New Business 

across Branches is displayed. 

 Level 5:  

Report Name: New Business across Customers 

Report Type: Tabular report 

This report shows the new business information elements 

namely sum assured, number of policies across all the 

customers associated with the branch selected in the 

previous report - New Business across customers. 

Click any one of the branches in the New Business across 

Branches report. The tabular report of New Business 

across Customers is displayed. 
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 Level 6:  

Report Name: New Business across Policies 

Report Type: Tabular report 

This report shows the New Business information namely 

sum assured, policy types for the policies bought by 

customer selected in the previous report - New Business 

across Branches. 

Click any one of the customers in the New Business across 

Customers report. The tabular report of New Business 

across Policies is displayed. 

 

New Business 

 

66..1133..99  EExxiissttiinngg  BBuussiinneessss  PPrreemmiiuumm  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business Type 
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Report Description This report displays the new business premium measures 
across business types and time in a graphical format. 
These include: 

 Gross Written Premium (GWP) 

 Net Written Premium (NWP) 

 Annualized Premium Equivalent (APE) 

Business types and time periods are displayed on the x-
axis. Time periods are displayed on the x-axis.   

Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The amounts for each premium measures are displayed on 
the y-axis. 

Drill Through Level 1:  

Report Name: Existing Business Premium across Lines of 

Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis. Time periods 
are displayed on the x-axis. The amounts for each premium 
measures are displayed on the y-axis. 

The following parameters selected in the In- Force 
Business Premium report are displayed for informational 
purposes: 

 Legal Entity 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Existing Business Premium across Product 

Types 

Report Type: Column Chart 

Product types are displayed on the x-axis. The amounts for 
each premium measures are displayed on the y-axis. 

In addition to the parameters displayed as part of In- Force 
Business Premium across Lines of Business report, the 
selected line of business is displayed for informational 
purposes. 
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 Level 3:  

Report Name Existing Business Premium across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The amounts for 
each premium measures are displayed on the y-axis. 

In addition to the parameters displayed as part of In- Force 
Business Premium across Product Types report, the 
selected product type is displayed for informational 
purposes. 

 Level 4:  

Report Name: Existing Business Premium across 

Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Each premium 
measure is displayed as column headers. The amounts for 
each premium measure are in the respective columns. 

In addition to the parameters displayed as part of In- Force 
Business Premium across Products report, the selected 
product is displayed for informational purposes. 

 Level 5:  

Report Name: Existing Business Premium across 

Customers 

Report Type: Tabular Report 

Customers are displayed as row items. Each premium 
measure and sum assured is displayed as column headers. 
The amounts for each premium measure and sum assured 
are in the respective columns.  

In addition to the parameters displayed as part of In- Force 
Business Premium across Branches report, the selected 
branch is displayed for informational purposes. 
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 Level 6:  

Report Name: Existing Business Premium across Policies 

Report Type: Tabular Report 

Policy numbers and corresponding policy types are 
displayed as row items. The following are displayed as 
column headers: 

 Sum Assured 

 Premium Payment Frequency 

 GWP 

 APE 

 NWP 

The values are reported in the respective columns.  

In addition to the parameters displayed as part of In- Force 
Business Premium across Customers report, the selected 
customer is displayed for informational purposes. 

 

 

Existing Business Premium 

 

66..1133..1100  EExxiissttiinngg  BBuussiinneessss  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business Type 
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Report Description This report displays the new business measures across 
business types and time in a graphical format. These 
include: 

 Sum Assured 

 Number of Policies 

Business types and time periods are displayed on the x-
axis. Time periods are displayed on the x-axis.   

Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Sum assured is displayed on the primary y-axis as 
columns. Number of policies is displayed in the form of 
points on the secondary y-axis.  

Drill Through Level 1:  

Report Name: Existing Business across Lines of Business 

Report Type: Combination of Line and Column Chart 

Lines of business are displayed on the x-axis. Sum assured 
is displayed on the primary y-axis as columns. Number of 
policies is displayed in the form of a line chart on the 
secondary y-axis. Only the line markers are displayed for 
this; the line is not displayed. 

The following parameters selected in the In- Force 
Business report are displayed for informational purposes: 

 Legal Entity 

 Time Period 

 Run 

 Business Type  

 Level 2:  

Report Name: Existing Business across Product Types 

Report Type: Combination of Line and Column Chart 

Product types are displayed on the x-axis. Sum assured is 
displayed on the primary y-axis as columns. Number of 
policies is displayed in the form of a line chart on the 
secondary y-axis. Only the line markers are displayed for 
this; the line is not displayed. 

In addition to the parameters displayed as part of In- Force 
Business across Lines of Business report, the selected line 
of business is displayed for informational purposes. 
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 Level 3:  

Report Name Existing Business across Products 

Report Type: Combination of Line and Column Chart 

Products are displayed on the x-axis. Sum assured is 
displayed on the primary y-axis as columns. Number of 
policies is displayed in the form of a line chart on the 
secondary y-axis. Only the line markers are displayed for 
this; the line is not displayed. 

In addition to the parameters displayed as part of In- Force 
Business across Product Types report, the selected 
product type is displayed for informational purposes. 

 Level 4:  

Report Name: Existing Business across Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Sum assured and 
number of policies are reported as column values. 

In addition to the parameters displayed as part of In- Force 
Business across Products report, the selected product is 
displayed for informational purposes. 

 Level 5:  

Report Name: Existing Business across Customers 

Report Type: Tabular Report 

Customers are displayed as row items. Sum assured and 
number of policies are reported as column values. 

In addition to the parameters displayed as part of In- Force 
Business across Branches report, the selected branch is 
displayed for informational purposes. 

 Level 6:  

Report Name: Existing Business across Policies 

Report Type: Tabular Report 

Policy numbers and corresponding policy types are 
displayed as row items. Sum assured and number of 
policies are reported as column values.  

In addition to the parameters displayed as part of In- Force 
Business across Customers report, the selected customer 
is displayed for informational purposes. 
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Existing Business 

 

66..1133..1111  BBrreeaakk--uupp  ooff  GGrroossss  WWrriitttteenn  PPrreemmiiuumm  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business Type 

Report Description This graphical report displays the break-up of gross written 

premium as single premium and periodic premiums. This 

report is displayed for both Life and Non-Life business 

separately. The report is displayed in a donut or pie chart 

format. 

The report has two separate charts which provide the 

current GWP break-up as single premium and periodic 

premium for Life and Non-Life business. 

This report is generated for all the entities for which the 

data is present in the run and business segment is Life or 

Non Life. 

Drill Through Not Applicable  
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Break-up of Gross Written Premium 

 

66..1133..1122  TToottaall  IInnccoommee  ffrroomm  PPrreemmiiuumm  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business Type 
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Report Description This report displays the premium received and premium 

due across business types and time in a graphical format. 

The report is displayed in a column chart format. 

This report displays the following measures across 

business types and time in a graphical format: 

 Premium Received 

 Premium Due 

Business types and time periods are displayed on the x-

axis. Time periods displayed include: 

 Current month 

 Preceding month 

 Same month in the preceding year 

 Year-to-Date 

Premium received and due are displayed on the y-axis as 

columns. 

This report is generated for all the entities for which the 

data is present in the Run. 

Drill Through Level 1:  

Report Name: Total Income from Premium across Lines of 

Business 

Report Type: Column Chart 

This graph shows the Total Income from Premium 

information elements namely Premium Dues, Premium 

Received for each line of business categorized under 

business segment selected in the previous report - Total 

Income from Premium. 

Click any one of the segments in the Total Income from 

premium chart. The graph of Total Income from premium 

across Lines of Business is displayed. 

Lines of business are displayed on the x-axis. Premium 

received and due are displayed on the y-axis as columns. 
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 Level 2:  

Report Name: Total Income from Premium across 

Products Types 

Report Type: Column Chart 

This graph shows the Total Income from Premium 

information elements namely Premium Dues, Premium 

Received for each Product type falling under Line of 

business selected in the previous report -Total Income from 

Premium across Line of Business. 

Click any one of the segments in the Total Income from 

Premium across Lines of Business chart. The graph of 

Total Income from Premium across Lines of Product 

Types is displayed. 

Product types are displayed on the x-axis. Premium 

received and due are displayed on the y-axis as columns. 

 Level 3:  

Report Name: Total Income from Premium across 

Products 

Report Type: Column Chart 

This graph shows the Total Income from Premium 

information elements namely Premium Dues, Premium 

Received for each Product associated with the Product 

Type selected in the previous report - Total Income from 

Premium across Product Types. 

Click any one of the segments in the Total Income from 

Premium across Product Types chart. The graph of Total 

Income from Premium across Product is displayed. 

Products are displayed on the x-axis. Premium received 

and due are displayed on the y-axis as columns. 
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 Level 4:  

Report Name: Total Income from Premium across 

Branches 

Report Type: Tabular Report 

This report shows the Total Income from Premium 

information elements namely Premium Dues, Premium 

Received for all the Branches associated with the Product 

selected in the previous report - Total Income from 

Premium across Products. 

Click any one of the segments in the Total Income from 

Premium across Product chart. The tabular report of Total 

Income from Premium across Branches is displayed. 

Branches are displayed as row items. Premium received 

and due are reported as column values. 

 Level 5:  

Report Name: Total Income from Premium across 

Customers 

Report Type: Tabular Report 

This report shows the Total Income from Premium 

information elements namely Premium Dues, Premium 

Received across all the customers associated with the 

Branch in the previous report - Total Income from Premium 

across Branches. 

Click any one of the branches in the Total Income from 

Premium across Branches chart. The tabular report of 

Total Income from Premium across Customers is 

displayed. 

Customers are displayed as row items. Premium Received 

and Premium Due are reported as column values. 
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 Level 6:  

Report Name: Total Income from Premium across Policies 

Report Type: Tabular Report 

This report shows the Total Income from Premium 

information elements namely Premium Dues, Premium 

Received across all the customers associated with the 

Branch selected in the previous report -Total Income from 

Premium across Customers. 

Click any one of the customers in the Total Income from 

Premium across Customers chart. The tabular report of 

Total Income from Premium across Policies is 

displayed. 

Policy numbers and corresponding policy types are 

displayed as row items. Premium payment frequency and 

premium received/due are reported as column values. 

 

Total Income from Premium 

66..1133..1133  PPrroojjeecctteedd  BBuussiinneessss  PPrreemmiiuumm  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business Type 
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Report Description This report displays Business Premium across planning 

horizon of the organization and across scenarios in a 

graphical format. 

Forecast periods are displayed on the x-axis. The forecast 
periods displayed are the time periods which are part of an 
organization’s planning (forecast) horizon. These are not 
fixed. 

Forecasted Business Premium is displayed in the form of 

amounts across scenarios, including baseline, on the y-

axis. 

Drill Through Not Applicable  

 

Projected Business Premium across Scenarios 

 

 

66..1133..1144  PPrreemmiiuumm  CCoonncceennttrraattiioonn  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Premium 
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Report Level Filter  Business Type 

 Lines of Business 

 Geography 

 Product Type 

 Product 

Report Description This report displays the Premium Amount across 
dimensions and its utilization against the set limit across 
business types in a graphical format. These include: 

 GWP% 

 Target Premium 

 The following are displayed in columns: 

 GWP 

 No of Policies 

 Target Premium  

 Increase /Decrease % 

 Utilization Status (graph) 

Increase or decrease % and Utilization Status are colored 
Green, Amber and Red based on the level of utilization. 
More Premiums is good and should be colored as green 
and worst would be colored as red. 

Drill Through Not Applicable  

 

Premium Concentration Analysis 
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66..1133..1155  LLaappssee  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Premium 

Report Level Filter Business Type 

Report Description This report displays the new business measures across 
business types and time in a graphical format. These 
include: 

 Amount Lapsed 

 Number of Policies Lapsed 

Business types and time periods are displayed on the x-
axis  to display time period: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

 Year-to-Date 

Lapsed amount is displayed on the primary y-axis as 
columns. Number of policies is displayed in the form of 
points on the secondary y-axis.  

Drill Through Level 1:  

Report Name: Premium and Policies Lapsed across Lines 

of Business 

Report Type: Combination of Line and Column Chart 

Lines of business are displayed on the x-axis. Lapsed 
amount is displayed on the primary y-axis as columns. 
Number of policies lapsed is displayed in the form of a line 
chart on the secondary y-axis. Only the line markers are 
displayed for this; the line is not displayed. 

The following parameters selected in the lapse analysis 
report are displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type  
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 Level 2:  

Report Name: Premium and Policies Lapsed across 

Product Types 

Report Type: Combination of Line and Column Chart 

Product types are displayed on the x-axis. Lapsed Amount 
is displayed on the primary y-axis as columns. Number of 
policies lapsed is displayed in the form of a line chart on 
the secondary y-axis. Only the line markers are displayed 
for this; the line is not displayed. 

In addition to the parameters displayed as part of Premium 
and Policies Lapsed across Lines of Business report, the 
selected line of business is displayed for informational 
purposes. 

 Level 3:  

Report Name Premium and Policies Lapsed across 

Products 

Report Type: Combination of Line and Column Chart 

Products are displayed on the x-axis. Lapsed amount is 
displayed on the primary y-axis as columns. Number of 
policies lapsed is displayed in the form of a line chart on 
the secondary y-axis. Only the line markers are displayed 
for this; the line is not displayed. 

In addition to the parameters displayed as part of Premium 
and Policies Lapsed across Product Types report, the 
selected product type is displayed for informational 
purposes. 

 Level 4:  

Report Name: Premium and Policies Lapsed across 

Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Amount Lapsed and 
number of policies lapsed are reported as column values. 

In addition to the parameters displayed as part of Premium 
and Policies Lapsed across Products report, the selected 
product is displayed for informational purposes. 
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Lapse Analysis 

 

66..1133..1166  PPrroojjeecctteedd  LLaappsseess  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 

Name 

Premium 

Report Level Filter  Business Type 

 Amount Lapsed 

 Number of Lapsed Policies 

Report Description This report displays Lapse premium amount and lapsed 

premium amount across planning horizon of the 

organization and across scenarios in a graphical format. 

Forecast periods are displayed on the x-axis with slider 
functionality to display time periods The forecast periods 
displayed are the time periods which are part of an 
organization’s planning (forecast) horizon. These are not 
fixed. 

Forecasted lapses are displayed in the form of amounts 

across scenarios, including baseline, on the y-axis. 

Drill Through Not Applicable  
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Projected Lapses across Scenarios 

 

66..1133..1177  LLaappssee  AAnnaallyyssiiss  aaccrroossss  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 

Name 

Premium 

Report Level Filter Amount Lapsed 

Number of Policies Lapsed 

Report Description This report displays the new business measures across 
business types and time in a graphical format. These 
include: 

 Amount Lapsed 

 Number of Policies Lapsed 

Legal Entities are displayed on the x-axis with slider 
functionality to display time period 

Lapsed amount is displayed on the primary y-axis as 
columns. Number of policies is displayed in the form of 
points on the secondary y-axis.  
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Drill Through Level 1:  

Report Name: Premium and Policies Lapsed across Lines 

of Business 

Report Type: Combination of Line and Column Chart 

Lines of business are displayed on the x-axis. Lapsed 
amount is displayed on the primary y-axis as columns. 
Number of policies lapsed is displayed in the form of a line 
chart on the secondary y-axis. Only the line markers are 
displayed for this; the line is not displayed. 

The following parameters selected in the lapse analysis 
report are displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Premium and Policies Lapsed across 

Product Types 

Report Type: Combination of Line and Column Chart 

Product types are displayed on the x-axis. Lapsed Amount 
is displayed on the primary y-axis as columns. Number of 
policies lapsed is displayed in the form of a line chart on 
the secondary y-axis. Only the line markers are displayed 
for this; the line is not displayed. 

In addition to the parameters displayed as part of Premium 
and Policies Lapsed across Lines of Business report, the 
selected line of business is displayed for informational 
purposes. 

 Level 3:  

Report Name Premium and Policies Lapsed across 
Products 

Report Type: Combination of Line and Column Chart 

Products are displayed on the x-axis. Lapsed amount is 
displayed on the primary y-axis as columns. Number of 
policies lapsed is displayed in the form of a line chart on 
the secondary y-axis. Only the line markers are displayed 
for this; the line is not displayed. 

In addition to the parameters displayed as part of Premium 
and Policies Lapsed across Product Types report, the 
selected product type is displayed for informational 
purposes. 
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 Level 4:  

Report Name: Premium and Policies Lapsed across 

Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Amount Lapsed and 
number of policies lapsed are reported as column values. 

In addition to the parameters displayed as part of Premium 
and Policies Lapsed across Products report, the selected 
product is displayed for informational purposes. 

 

Lapse Analysis across Legal Entities 

 

66..1133..1188  LLaappssee  CCoonncceennttrraattiioonn  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Premium 

Report Level Filter  Business Type 

 Lines of Business 

 Geography 

 Product Type 

 Product 
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Report Description This report displays the Lapsed amount and number of 
policies lapsed across dimensions and its utilization against 
the set limit across business types and time in a graphical 
format. These include: 

 GWP 

 No of Policies 

Tabular Report with Embedded Charts and slider 
functionality to display time periods 

Time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Members of the selected dimension are displayed as row 
items and ranked based on the market value, the highest 
rank assigned to the largest exposure value. The following 
are displayed in columns: 

 Number of Policies Lapsed 

 Premium Lapsed 

 Increase /decrease % 

Limit Utilization % and Limit Utilization Status are 
colored Green, Amber and Red based on the level 
of utilization. 

Drill Through Not Applicable  

 

Lapse Concentration Analysis 
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66..1144  CCllaaiimmss  

This tab shows the Claim information elements like Claim payments made, Number of 

Claims, Claims Status and Claim projections across business segments, time, products and 

Line of business. 

1. Click Claims tab on the Dashboard Page.  

2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 Claim Payments 

 Top 5 Claim Payments by Product Type – Life 

 Top 5 Claim Payments by Product Type - Non Life 

 Claims Status Summary 

 Claims Status across Legal Entities 

 Incurred but Not Reported 

 Claims Projection across Scenarios 

 Claim Projection – Life 

 Claim Projection - Non Life 

 Claims Concentration Analysis 

 

 

66..1144..11  CCllaaiimm  PPaayymmeennttss  

Dashboard Tab 

Name 

Claims 

Report Level Filter Not Applicable 
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Report Description In this column chart report, the claim payment is displayed 

across business types and time period.  

The business types and time periods are displayed on the 

x-axis with slider functionality to display time periods 

Time periods displayed on the x-axis include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

 Year-to-Date 

Claim payments made by each business type are displayed 

on the y-axis in the form of columns. The number of claims 

is displayed in on the secondary y-axis in the form of a line 

chart. 

Drill Through Level 1:  

Report Name: Claim Payment across Lines of Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis. The amounts 
for each claim payment are displayed on the y-axis. The 
number of claims is displayed in on the secondary y-axis in 
the form of a line chart. 

The following parameters selected in the Claim Payments 
report are displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Claim Payments  across Product Types 

Report Type: Column Chart 

Product types are displayed on the x-axis. The amounts for 
each Claim Payment are displayed on the y-axis. The 
number of claims is displayed in on the secondary y-axis in 
the form of a line chart. 

In addition to the parameters displayed as part of claims 
payment across Lines of Business report, the selected line 
of business is displayed for informational purposes. 
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 Level 3:  

Report Name: Claim Payments across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The amounts for 
each Claim Payments are displayed on the y-axis. The 
number of claims is displayed in on the secondary y-axis in 
the form of a line chart. 

In addition to the parameters displayed as part of Claims 
Payment across Product Types report, the selected product 
type is displayed for informational purposes. 

 Level 4:  

Report Name: Claims Payment across Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Each Claims 
measure is displayed as column headers. The amounts for 
each Claim Payments are in the respective columns. The 
number of claims is displayed in on the secondary y-axis in 
the form of a line chart. 

The following are displayed as column headers: 

 Branch  Name  

 Number of claims 

 Claim Amount 

In addition to the parameters displayed as part of Claims 
Payment across Products report, the selected product is 
displayed for informational purposes. 

 Level 5:  

Report Name: Claims Payment across Customers 

Report Type: Tabular Report 

Customers are displayed as row items.  The amounts for 
each claim are in the respective columns.  

The following are displayed as column headers: 

 Sum Assured 

 Claim Amount 

 Deductions 

 Net claim Paid 

In addition to the parameters displayed as part of Claims 
Payment across Branches report, the selected branch is 
displayed for informational purposes. 
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 Level 6:  

Report Name: Claims payment  across Policies 

Report Type: Tabular Report 

Policy numbers and corresponding policy types are 
displayed as row items. The following are displayed as 
column headers: 

 Sum Assured 

 Claims payment Frequency 

 Claim Amount 

 Deductions 

 Net claim Paid 

The values are reported in the respective columns.  

In addition to the parameters displayed as part of Claims 
Payment across Customers report, the selected customer 
is displayed for informational purposes. 

 

Claim Payments 

 

66..1144..22  TToopp  55  CCllaaiimm  PPaayymmeennttss  bbyy  PPrroodduucctt  TTyyppee  ––  LLiiffee  

Dashboard Tab 

Name 

Claims 

Report Level Filter Product Type 
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Report Description This report displays the 5 largest claim payments made for 

each selected product of Life business in the current 

period. The report is generated in a tabular format. 

There are multiple Product Types available. Select the 

Product Type from the drop down list and click Apply. 

Click Reset if you would like to change the entries made. 

The following items are reported for the 5 largest claim 

payments made for each selected Life product in a tabular 

format: 

 Customer Name 

 Policy Number 

 Claim Amount (paid) 

This report is generated for the selected entity for which the 

data is present in the Run. 

Drill Through Not Applicable  

 

Top 5 Claim Payments by Product Type – Life 

 

66..1144..33  TToopp  55  CCllaaiimm  PPaayymmeennttss  bbyy  PPrroodduucctt  TTyyppee  --  NNoonn  LLiiffee  

Dashboard Tab 

Name 

Claims 

Report Level Filter Product Type 
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Report Description This report displays the 5 largest claim payments made for 

each selected product of Non-Life business in the current 

period. The report is generated in a tabular format. 

There are multiple Product Types available. Select the 

Product Type from the drop down list and click Apply. 

Click Reset if you would like to change the entries made. 

The following items are reported for the 5 largest claim 

payments made for each selected Non-Life product in a 

tabular format: 

 Customer Name 

 Policy Number 

 Claim Amount (paid) 

This report is generated for the selected entity for which the 

data is present in the Run. 

Drill Through Not Applicable  

  

Top 5 Claim Payments by Product Type - Non Life 

 

66..1144..44  CCllaaiimmss  SSttaattuuss  SSuummmmaarryy  

Dashboard Tab 

Name 

Claims 

Report Level Filter Business Type 
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Report Description This column chart report displays the status of the claims 

across business types and time. Claim status is displayed 

across business types and time period.   

Business types and time periods are displayed on the x-
axis.to display time periods. 

Time periods displayed on the x-axis include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding 

Year 

 Year-to-Date 

Claim status by each business type is displayed on the y-
axis in the form of columns. 

Drill Through Level 1:  

Report Name: Claim Status across Lines of Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis. The claims 
status is displayed on the y-axis.  

The following parameters selected in the Claim Status 
report are displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Claim Status across Product Types 

Report Type: Column Chart 

Product types are displayed on the x-axis. The claims 
status is displayed on the y-axis.  

In addition to the parameters displayed as part of claims 
status across Lines of Business report, the selected line of 
business is displayed for informational purposes. 
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 Level 3:  

Report Name: Claim status across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The claims status is 
displayed on the y-axis.  

In addition to the parameters displayed as part of Claims 
status across Product Types report, the selected product 
type is displayed for informational purposes. 

 Level 4:  

Report Name: Claims status across Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Claims status is 
displayed as column headers. The status of the claims or 
each Claim status is in the respective columns. 

The following are displayed as column headers: 

 Branch  Name  

 Total Number of claims 

 WIP Claims 

 Settled Claims 

 Outstanding Claims  

In addition to the parameters displayed as part of Claims 
status across Products report, the selected product is 
displayed for informational purposes. 

 

Claims Status Summary 
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66..1144..55  CCllaaiimmss  SSttaattuuss  aaccrroossss  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 

Name 

Claims 

Report Level Filter Business Type 

Report Description This column chart report displays the status of the claims 

across Legal Entities and time.   

Business types are displayed on the x-axis. The time 

periods are in the form of slider functionality which 

includes: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Claim status by each Legal Entity is displayed on the y-axis 

in the form of columns. 

Drill Through Level 1:  

Report Name: Claim Status across Lines of Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis. The claims 
status is displayed on the y-axis.  

The following parameters selected in the Claim Status 
report are displayed for informational purposes: 

 Legal Entity 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Claim Status across Product Types 

Report Type: Column Chart 

Product types are displayed on the x-axis. The claims 
status is displayed on the y-axis.  

In addition to the parameters displayed as part of claims 
status across Lines of Business report, the selected line of 
business is displayed for informational purposes. 
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 Level 3:  

Report Name: Claim status across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The claims status is 
displayed on the y-axis.  

In addition to the parameters displayed as part of Claims 
status across Product Types report, the selected product 
type is displayed for informational purposes. 

 Level 4:  

Report Name: Claims status across Branches 

Report Type: Tabular Report 

Branches are displayed as row items. Claims status is 
displayed as column headers. The status of the claims or 
each Claim status is in the respective columns. 

The following are displayed as column headers: 

 Branch  Name  

 Total Number of claims 

 WIP Claims 

 Settled Claims 

 Outstanding Claims  

In addition to the parameters displayed as part of Claims 
status across Products report, the selected product is 
displayed for informational purposes. 

 

Claims Status across Legal Entities 
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66..1144..66  IInnccuurrrreedd  bbuutt  NNoott  RReeppoorrtteedd  

Dashboard Tab 

Name 

Claims 

Report Level Filter Business Type 

Report Description This column chart report displays the IBNR Reserve across 

business types and time for incurred but not reported 

claims.  

Business types and time periods are displayed on the x-
axis to display time periods 

Time periods displayed on the x-axis include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

 Year-to-Date 

Claim amount by each business type are displayed on the 

y-axis in the form of columns. The number of claims is 

displayed in on the secondary y-axis in the form of a line 

chart. 

Drill Through Level 1:  

Report Name: IBNR across Lines of Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis. The IBNR 
Reserve is displayed on the y-axis. 

The following parameters selected in the Consolidated 
claims projection report are displayed for informational 
purposes: 

 Legal Entity 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: : IBNR across Product Types 

Report Type: Column Chart 

Product types are displayed on the x-axis. The IBNR 
Reserve is displayed on the y-axis.  

In addition to the parameters displayed as part of IBNR 
across Lines of Business report, the selected line of 
business is displayed for informational purposes. 
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 Level 3:  

Report Name: : IBNR across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The IBNR Reserve is 
displayed on the y-axis.  

In addition to the parameters displayed as part of: IBNR 
across Product Types report, the selected product type is 
displayed for informational purposes. 

 

Incurred but Not Reported 

66..1144..77  CCllaaiimmss  PPrroojjeeccttiioonn  aaccrroossss  SScceennaarriiooss  

Dashboard Tab 

Name 

Claims 

Report Level Filter Business Type 

Report Description In this column chart report, claim payment is displayed 
across business types and time period. 

Business types and time periods are displayed on the x-
axis to display time periods 

Time periods displayed on the x-axis include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

 Year-to-Date 

Claim amount by each business type are displayed on the 
y-axis in the form of columns. The number of claims is 
displayed in on the secondary y-axis in the form of a line 
chart. 
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Drill Through Not Applicable  

 

Claims Projection across Scenarios 

 

66..1144..88  CCllaaiimm  PPrroojjeeccttiioonn  ––  LLiiffee  

Dashboard Tab 

Name 

Claims 

Report Level Filter Line of Business 

Report Description This report displays the monthly projection of claims related 

to Life business for 12 months in the future for each 

selected line of business (LOB). The report is generated in 

a tabular format. 

There are multiple Lines of Business’s available. Select 

the appropriate option from the drop down list. 

The lines of business include life and SLT health LOB’s. 

Monthly projected claims related to Life business are 

displayed for 12-months after the current month. These 

include:  

 Number of Claims 

 Average Claim Amount 

 Total Claim Amount 

This report is generated for the selected entity for which the 

data is present in the Run. 
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Drill Through Not Applicable  

 

Claim Projection – Life 

66..1144..99  CCllaaiimm  PPrroojjeeccttiioonn  --  NNoonn  LLiiffee  

Dashboard Tab 

Name 

Claims 

Report Level Filter Line of Business 

Report Description This report displays the monthly projection of claims related 

to Non-Life business for 12 months in the future for each 

selected line of business (LOB). The report is generated in 

a tabular format. 

There are multiple Lines of Business’s available. Select 

the appropriate option from the drop down list. 

The lines of business include non-life and non-SLT health 

LOB’s. 

Monthly projected claims related to Non-Life business are 

displayed for 12-months after the current month. These 

include:  

 Number of Claims 

 Average Claim Amount 

 Total Claim Amount 

This report is generated for the selected entity for which the 

data is present in the Run. 

Drill Through Not Applicable  

 

Claim Projection - Non Life 
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66..1144..1100  CCllaaiimmss  CCoonncceennttrraattiioonn  AAnnaallyyssiiss  

Dashboard Tab 

Name 

Claims 

Report Level Filter  Geography 

 Lines of Business 

 Product Type 

 Product 

 Business 

Report Description This report enables concentration analysis and limit 
utilization across multiple dimensions for claims. 

This tabular report with embedded charts and slider 
functionality to display time periods. 

Time periods displayed in slider format include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

Members of the selected dimension are displayed as row 
items and ranked based on the market value, the highest 
rank assigned to the largest exposure value. The following 
are displayed in columns: 

 Total Number of Claims 

 Claims Paid (Amount) 

 Outstanding Amount 

 Increase Decrease % 

Increase or decrease % and Utilization Status are colored 
green, amber and red based on the level of utilization (this 
would be based on Claims amount/no of claims and 
outstanding amount). 

Drill Through Not Applicable  
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Claims Concentration Analysis 

 

66..1155  RReeiinnssuurraannccee  

This Tab shows details of reinsurance premium paid across various types, commission 

received and across entities, line of business and time. 

1. Click Reinsurance tab on the Dashboard Page.  

2. Enter the details in the tab level filters as mentioned in section 6.1. 

3. Click Apply after entering the details. Click Reset if you would like to change the 

entries made. 

After clicking Apply, the following graphs or reports are generated: 

 

 Reinsurance Premium Paid 

 Current Reinsurance Portfolio 

 Reinsurance Premium Paid across Legal Entities 

 Reinsurance Recoverable 

 Reinsurance Risk Concentration 

 

66..1155..11  RReeiinnssuurraannccee  PPrreemmiiuumm  PPaaiidd  

Dashboard Tab 

Name 

Reinsurance 

Report Level Filter Not Applicable 
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Report Description This column chart report displays the composite 
reinsurance premium paid across business types and time. 
These include - Ceded Premium. 

Business types and time periods are displayed on the x-
axis.  

Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

 Year-to-Date 

The amounts for each premium measures are displayed on 
the y-axis. 

Drill Through Level 1:  

Report Name: Reinsurance Premium across Lines of 

Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis. The amounts 
for each premium measures are displayed on the y-axis. 

The following parameters selected in the Reinsurance 
Premium report are displayed for informational purposes: 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Reinsurance Premium across Product 

Types 

Report Type: Column Chart 

Product types are displayed on the x-axis. The amounts for 
each premium measures are displayed on the y-axis. 

In addition to the parameters displayed as part of 
Reinsurance Premium across Lines of Business report, the 
selected line of business is displayed for informational 
purposes. 
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 Level 3:  

Report Name: Reinsurance Premium across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The amounts for 
each premium measures are displayed on the y-axis. 

In addition to the parameters displayed as part of 
Reinsurance Premium across Product Types report, the 
selected product type is displayed for informational 
purposes. 

 

Reinsurance Premium Paid 

 

66..1155..22  CCuurrrreenntt  RReeiinnssuurraannccee  PPoorrttffoolliioo  

Dashboard Tab 

Name 

Reinsurance 

Report Level Filter Business Type 
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Report Description This column chart report displays composite reinsurance 
profile across the business types and time period in a 
graphical format. These include: 

 Quota Share 

 Surplus 

 Excess of Loss 

 Stop Loss  

 Catastrophic Excess of Loss 

Business types and time periods are displayed on the x-
axis.  

Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The amounts for each premium measures are displayed on 
the y-axis. 

Drill Through Not Applicable  

 

Current Reinsurance Portfolio 

 

66..1155..33  RReeiinnssuurraannccee  PPrreemmiiuumm  PPaaiidd  aaccrroossss  LLeeggaall  EEnnttiittiieess  

Dashboard Tab 

Name 

Reinsurance 

Report Level Filter Not Applicable 
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Report Description The column chart report displays the Reinsurance premium 
measures across legal entities and time. These include: 
Ceded Premium. 

Legal entities are displayed on the x-axis.  

The time periods are in the form of slider functionality. 

Time periods displayed include: 

 Current Month 

 Immediately Preceding Month 

 Same Month in the Immediately Preceding Year 

The amounts for each premium measures are displayed on 
the y-axis. 

Drill Through Level 1:  

Report Name: Reinsurance Premium across Lines of 

Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis. The amounts 
for each premium measures are displayed on the y-axis. 

The following parameters selected in the Reinsurance 
Premium report are displayed for informational purposes: 

 Legal Entity 

 Run 

 Time Period 

 Level 2:  

Report Name: Reinsurance Premium across Product 
Types 

Report Type: Column Chart 

Product types are displayed on the x-axis. The amounts for 
each premium measures are displayed on the y-axis. 

In addition to the parameters displayed as part of 
Reinsurance Premium across Lines of Business report, the 
selected line of business is displayed for informational 
purposes. 

 Level 3:  

Report Name: Reinsurance Premium across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The amounts for 
each premium measures are displayed on the y-axis. 

In addition to the parameters displayed as part of 
Reinsurance Premium across Product Types report, the 
selected product type is displayed for informational 
purposes. 
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Reinsurance Premium Paid across Legal Entities 

66..1155..44  RReeiinnssuurraannccee  RReeccoovveerraabbllee  

Dashboard Tab 

Name 

Reinsurance 

Report Level Filter Not Applicable 

Report Description The column report displays the composite reinsurance 
premium paid across business types and time. These 
include: Amount. 

Business types and time periods are displayed on the x-
axis to display time periods 

Time periods displayed include: 

 Current Quarter 

 Current and previous four quarters 

 Third Quarter of the financial year 

 Second Quarter of the financial year 

 First  Quarter of the financial year 

 

The amounts for each recoverable measure are displayed 
on the y-axis. 
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Drill Through Level 1:  

Report Name: Reinsurance Recoverable across Lines of 

Business 

Report Type: Column Chart 

Lines of business are displayed on the x-axis. The amounts 
for each Recoverable measures are displayed on the y-
axis. 

The following parameters selected in the Reinsurance 
Recoverable report are displayed for informational 
purposes: 

 Legal Entity 

 Date 

 Run 

 Time Period 

 Business Type  

 Level 2:  

Report Name: Reinsurance Recoverable across Product 

Types 

Report Type: Column Chart 

Product types are displayed on the x-axis. The amounts for 
each Recoverable measures are displayed on the y-axis. 

In addition to the parameters displayed as part of 
Reinsurance Recoverable across Lines of Business report, 
the selected line of business is displayed for informational 
purposes. 

 Level 3:  

Report Name: Reinsurance Recoverable across Products 

Report Type: Column Chart 

Products are displayed on the x-axis. The amounts for 
each Recoverable measures are displayed on the y-axis. 

In addition to the parameters displayed as part of 
Reinsurance Recoverable across Product Types report, the 
selected product type is displayed for informational 
purposes. 
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Reinsurance Recoverable 

 

66..1155..55  RReeiinnssuurraannccee  RRiisskk  CCoonncceennttrraattiioonn  

Dashboard Tab 

Name 

Reinsurance 

Report Level Filter Not Applicable 

Report Description This tabular report displays the reinsurance concentration 
of the insurer, with the reinsurer’s detail, its rating and the 
premium ceded to them by various methods. This reports 
also measures the year on year performance of these 
parameters as well. The ceded premium and the year on 
year change in the same is displayed across following 
heads: 

 Premium Ceded to Reinsurer 

 Commission Received on Premium 

 Premium Ceded % 

 YOY Change % 

Displays the reinsurance concentration of the insurer, with 
the reinsurer’s detail, its rating and the premium ceded to 
them. This reports also measures the year on year 
performance of these parameters as well. The ceded 
premium and the year on year change in the same is 
displayed across following heads: 

Drill Through Not Applicable  
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Reinsurance Risk Concentration 
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77  CCrreeaattiinngg  aa  CCuussttoomm  RReeppoorrtt  

77..11  SStteeppss  ttoo  ccrreeaattee  aa  CCuussttoomm  RReeppoorrtt  

This section focuses on creating a customized report using the OBIEE and Oracle Insurance 

Solvency. To create a custom report and add it to an existing dashboard page, perform the 

following steps. 

1. Login to the application. 

2. Click Analysis under the Analysis and Interactive Reporting section within the 

Create section on Left Hand Side (LHS) pane of the screen. 

 

 

 

3. Select the Subject Area (Insurance), as highlighted in the following figure, to view the 

metadata objects in order to create reports. 
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4. Once you select the Subject Area you can view all the presentation items on LHS of 

the screen. Select the columns one after the other as shown in the following diagram. 

 

 

 
 
 
 

5. You can put filters to restrict the data. To apply filters, click the filters icon as 

highlighted in the following figure and select the columns to which filters needs to be 

added. 

 

 

 

Expand Run Dimension group and double click the 

required columns to be added to the report. Similarly, 

follow the same steps to add other columns to report. 
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6. Repeat Step 5 to add all the relevant filters to the earlier report and upon adding all 

the filters, the report should look similar to the one highlighted as seen in the following 

screenshot. 

 

 

 

Filter 
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7. Click the Results tab to configure the results of the analyses. 

8. The default view is the table view. You have the option of deleting the table view and 

adding any one of the views as highlighted in the following figures. For more 

information on the descriptions of each view refer to the Oracle Business Intelligence 

Enterprise Edition User Guide. 
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9. You also have the option of modifying the layout of a graph, table and so on by 

clicking the Edit icon as shown in the following figure. 
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10. To modify steps in selecting data you can click the Selection Steps pane, shown in 

the following figure. 

 

 

 

11. Click the List drop-down to view all columns or measures or to select a particular 

column or measure. 

12. To configure the beginning of the list of steps for each column, select Start with, 

which is automatically populated, when you select columns or hierarchies. 

13. In Then New Step the following options are displayed: 

 Select Members — Displays the New Select Members dialog where you create a new step 
with the specified members. 
 

 Add Groups or Calculated Items — Displays a submenu with the following options: 
 
 

 Select Existing Groups and Calculated Items — Displays the New Select Existing 
Groups and Calculated Items where you select an existing group or calculated item. 

 New Group — Displays the New Group dialog where you add a new group. 
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 New Calculated Item — Displays the New Calculated Item dialog where you add a 
new calculated item. 
 
 

 Apply a Condition: Displays the New Condition Step dialog, where you create a new 
condition step. 

 

NOTE:  In each of the options above, you can select the following actions:  

Add — adds the selected members to the selection.  

Keep only — Keeps only the selected members and removes all others.  

Remove - Removes the selected members from the selection 

 

14. Click the Save icon and select the dashboard page in which you wish to save the 

report. 

15. You can now successfully view the report that you have just created. 

 

For more information on “Steps to Configure the Comments Feature”, refer to the 

Configuration Note. 
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IImmpplleemmeennttaattiioonn  ooff  DDaattaa  LLeevveell  SSeeccuurriittyy  

Data or row level security for a user can be incorporated in Oracle Solvency II Analytics, by using the 

Repository (RPD) in OBIEE. Data or row level security can be applied on either Users or Application 

Roles. This is explained in the below procedure. 

1. Open the Insurance RPD using the OBI Administration Tool. 

 

 

2. Click Manage and select Identity from the list. 
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Identity Manager can be used to apply data filters on Users and Application Roles. 

 

 

 

3. Double click on any of the Application Roles or Users to apply the data filters and 

click the Permission button. 
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4. Click on the Data Filter tab and use the ‘+’ icon to add a new data filter. 
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5. Choose the object from the right hand pane and click Select. 

 

 

6. Click the Expression builder (“fx” button) to add a filter for the object. 

 

7.        Build the expression as required. 
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The details are thus updated in the “User/Application Role Permission-Manager” window. 
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CCoommmmoonn  OOBBIIEEEE  EErrrroorrss  aanndd  RReessoolluuttiioonnss  

1. Cannot connect to Oracle database. 

 

Cause & solution: 

a. Login to the RPD and verify all the connection credentials like Data source name, 

User name, Password. 

b. Also verify if the “tnsnames.ora” file is placed in the correct path(refer to Config Note 

– Section 2.2  a) 

 

 

2. The Servers are up, the login page is visible, but unable to login. 

 

Cause & solution: 

a. This is probably due to GUID error. 

b. Refer to Config Note -- Section 2.2  b  xiii, xiv, xv, xvi points. 

 

 

3. Unable to view the dashboards. 

 

Cause & solution: 

a. Check if the shipped catalogue is configured in the OBIEE setup (refer to config note 

– section 2.3) 

b. If the dashboards are not visible even after configuration, please check with the 

system administrator on access controls provided for the dashboard. 

 

 

4. Dashboards are visible, but a message “Matching result sets not found” is displayed for all the 

reports. 

 

Cause & solution: 

a. This message is displayed if the report does not have any data in the corresponding 

fact tables or dimension tables. 

b. Load the fact tables and dimension tables to view the data. 

c. Refer to download specifications and seeded data files to understand the fact and 

dimension table specifications. 

 

 

5. Some of the reports are displaying a “X” icon along with the data in the table. 

 

Cause & solution: 

a. This is due to non-availability of images in the server. 

b. Refer to config note – Section 2.4 

 

 

6. Dashboard does not refresh with new data or modified data. 

 

Cause & solution: 

a. This is probably due to caching of dashboard pages in the server. 

b. Caching needs to be set on the server. Refer to config note – Section 2.2  b  xvii 
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GGlloossssaarryy  aanndd  AAccrroonnyymmss  

 

Amount This is the value in the reporting currency reported in the 
form of millions. 

Closing Loan Balance Opening Balance + Advanced – Repaid 
 

Gross SC Ratio Gross Solvency Capital Ratio 
 

Lapse Ratio Lapse Ratio = Numbers Of Policies That Lapse or Are 
Surrendered During Year / Average Policies in Force 
Over the Year 
 

Life Underwriting Result Life Underwriting Result= (Net Earned Premium - Net 
Operating Expense - Net Claims Expense) 
 

Limit Limit specified on a measure as a percentage or an 
amount. 
 

Lower Alert Limit Limit specified against a particular measure in the form of 
a percentage or an amount. If the measure falls below 
this limit, alerts are generated. 
 

Lower Tolerance Threshold Minimum tolerance levels specified against a particular 
measure in the form of a percentage or an amount. If the 
measure falls below this tolerance threshold, alerts are 
generated and immediate actions are taken. 
 

Net Acquisition Expense Ratio Net Acquisition Expense Ratio = Net Acquisition 
Expenses / Net Written Premium 
 

Net Combined Ratio Net Combined Ratio = Net Loss Ratio + Net Expense 
Ratio (= Expenses and Losses / Revenue from 
Premiums) 
 

Net Loss Ratio Net Loss Ratio = (Claims Incurred + Loss Adjustment 
expense- Loss indemnified from Reinsurers)/ Earned 
Premiums 
 

Net SC Ratio Net Solvency Capital Ratio 
 

Number of Employees Total count of employees 
 

Number of Shares Total count of shares by each share class 
 

RAROC Risk-adjusted Return on Capital stored as a percentage 
 

Return on Equity Net Profit after Tax / Average Shareholders’ Equity for 
the Year 
 

Share Value Face Value of Share * Number of Shares 
 

SVA Shareholder Value Added amount in reporting currency 

Upper Tolerance Threshold Maximum tolerance levels specified against a particular 
measure in the form of a percentage or an amount. If the 
measure goes above this tolerance threshold, alerts are 
generated and immediate actions are taken. 
 

Loss Amount Loss Amount  = ( Loss % * Portfolio Value) 
 

Number of Polices Lapsed Number of policies lapsed in a time period 
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Total No of Claims Total number of claims in a time period 
 

Settled claims Claims which are settled and closed 
 

Open claims Claims which are not settled and in WIP 
 

Outstanding claims Amount which is paid as a result of claim on the policy 
 

Net Reinsurance Premium Total reinsurance premium minus the taxes and other 
deductibles 
 

Net Recoverable amount Net reinsurance recoverable amount from reinsurers 
 

KRI Value Amount, ratio or percentage based on the measure. 
 

Voting Rights (in %) Voting rights or share capital held in a relevant 
undertaking as a percentage. 

 

PVNBP Present Value of New Business Premium 

  

RAPM Risk Adjusted Performance measure 

  

OFSDW Oracle Financial Services Data Warehouse 

  

HRG Homogeneous Risk Groups 

  

SCR Solvency Capital Requirement 

  

MTD Month Till Date 

  

YTD Year Till Date 

  

MoM Month-on-Month 

  

YoY Year-on-Year 

  

MCR Minimum  Capital Requirement 

  

APE Annualized Premium Equivalent 
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