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30 October 2009
for the notification of back-testing outliers of internal market risk measurement models pursuant to section 318 of the Solvency Regulation



1. General information

	Name of institution 
	
	Reporting date
	DD.MM.YYYY




2. Back-testing outlier notification
	Forecast date

(VaR date)
	DD.MM.YYYY
	Business  day (revaluation date)
	DD.MM.YYYY

	VaR
	€XX m
	Clean P/L
	€XX m


VaR – value-at-risk measure calculated using the internal risk measurement model, based on a holding period of one business day
Clean P/L – hypothetical change in value of the individual financial instruments or groups of financial instruments included in the model's calculation pursuant to section 318 (1) of the Solvency Regulation.


3. Details on the current quantitative multiplier

	Quantitative multiplier
	

	Number of back-testing outliers during the past 250 business days
	


Quantitative multiplier - according to the currently valid BaFin notification
Number of back-testing outliers during the past 250 business days – including the most recent back-testing outlier
The revaluation date is to be used as the reference in both cases.
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