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Asseco integrates the SII data mart to your 
data warehouse, which enables you to:

• Full insight to required SII data input – SCR and QRTs

• Ease the identification of data gaps

• Prepare full data in own DW

• Reuse existing DW governance

• Reuse existing ETL

• Utilize existing data quality assurance routines

• Use existing SOP’s & system support correcting data

• Work on multiple reporting periods simultaneously

• Check completeness of input data set

• Validate data inputs

• Customize your own set of tables and add to SII Engine 

data mart

• Utilize SII data for other purposes (Internal reporting, 

BI, pricing modules etc. )

Client Case

• SII Engine integrated to DW using data mart

• Integrated within 3 months 

• 15-20 Asseco man-days (same for client). 

• Deployed to SAS Technology DW

• Igloo actuarial kernel 

• 99% of data volume is data sourced automatically

SAS

Client Case



Client Case
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The Norwegian insurer of agriculture:

• Date of installation: 27th of May, 2015

• No. of employees: 40

• No. of users for SII: 4 – CFO is primary user

• Solvency II compliant in 10 days

29th

May
3rd

June

27th

May
25th

May

Data 
upload

Submit 
reportsInstallation

Signed 
Contract



Can be integrated with your Actuarial system
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SII Engine – Pillar II Stress testing
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• Ready to use standard solution fully
compliant with the Solvency II  directive

• Proven - in production with +60 clients
in 10 different countries

• Always EIOPA SII compliant – EIOPA 
updates guaranteed by Asseco

Pillar I

Pillar III
90% of 
Pillar III 

data 
mapped

ISAE 3000 
Auditors declaration P

il
la

r 
II

•Stress test, reverse stress test 
and sensitivity analysis

•Forward looking
- SCR
- SII Balance

•Support of ORSA process

•System of Governance
•ORSA Reports
•Risk Appetite
•Etc.



Forward looking assessment SCR and 
SII Balance sheet 
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Regulator’s predefined stress and reverse
stress test scenarios
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Base year

Stress 
test 

module

Multiple 
periods

Stress factors  can e.g. include:

 Interest rate risk - yield curve

 Equity shocks

 Property shocks

 Spread risk - decrease in market value of bonds

 Type 1 Counterparty risk

 Premium growth - Line of Business volume changes

 Catastrophe risk - e.g. Windstorm

 Claims provision changes

 Premium provision changes



Multiple period stress testing
- single factor and/or multi factor
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Custom reporting
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Management Information

• All risks

• Company relevant risks

• Risk per risk group or risk 

driver

• Top 10 risks

• Risk maps

• Realised vs. Risk appetite

• Historic comparisons

• Reports per risk ambassador 

or risk owner

Variables can be customised to 
client specific requirements.



 Calculate and report in 1 week - Install, Train, upload data

 Always fully EIOPA compliant

 Intelligent automation – All 3 Pillars integrated in 1 solution

 Spreadsheet flexibility – Upload any spreadsheet model

 Full transparency and traceability – Drill down to the initial data point

 Easy configuration of customer specific reports

Why SII Engine
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Questions ?
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Daniel Fabricius

Business Development

Asseco Denmark

Email: df@asseco.dk

Phone: +45 42 24 77 38

mailto:df@asseco.dk


 Video demonstration (8 minutes)

 Company specific data requirements (Input adapter)

 1-week Trial (Cloud version)

www.siiengine.com

Next steps
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http://www.siiengine.com

