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Questions for public consultation on the review of the Global Monitoring Exercise – Individual Insurer Monitoring assessment methodology



Thank you for your interest in the public consultation on the review of the Global Monitoring Exercise – Individual Insurer Monitoring assessment methodology. The Consultation Tool is available on the IAIS website.


	Please do not submit this document to the IAIS. All responses to the Consultation Document must be made via the Consultation Tool to enable those responses to be considered.






Consultation questions
	Questions for stakeholders

	Question 1
	What are your views on the proposed revisions to the level 3 assets indicator with respect to the accuracy and consistency of the methodology?

	Question 2
	Are there any potential challenges, limitations or unintended consequences associated with the new proposed definition of the level 3 assets indicator?

	Question 3
	Do you have any further feedback with regards to the proposed change to the level 3 asset indicator?

	Question 4
	Do you have any views or suggestions on the potential introduction of a complexity category or indicator?

	Question 5
	Do you have any comments on the potential introduction of an adjustment to the asset liquidation indicators’ scores based on a measure of the insurance group’s aggregate liquidity risk? If so, do you have any views on the use of the ILR as the measure of liquidity risk?

	Question 6
	Do you have views on the appropriate level of the Liquidity Ratio Threshold?

	Question 7
	Do you have views on the appropriate magnitude of the haircut(s) and multiplier(s) that could be applied?

	Question 8
	Do you have views on the proposed simplification of derivatives data collection?

	Question 9
	Do you have views on the proposed simplification of deductions from total borrowing?

	Question 10
	Do you have views on the proposal for the updated IFA indicator?

	Question 11
	Do you have views on the proposal for the updated IFL indicator?

	Question 12
	Do you have views on further changes due to the proposed amendments to IFA/IFL, including updating the short-term funding indicator and changing the ILR calculation?

	Question 13
	Do you have further suggestions on potential simplifications of the ILR calculation with the aim to reduce the data reporting burden?

	Question 14
	Do you have views on the proposed adjustments to the indicators’ weighting?

	Question 15
	Do you have other views on the indicators’ weighting?

	Question 16
	Do you have any views on updating the denominators of the IIM absolute assessment methodology?

	Question 17
	Do you have any other views on the denominators of the IIM methodology?

	Question 18
	Do you have any views on the proposal of increasing asset thresholds to account for inflation?

	Question 19
	Do you have any views on the proposed amendments to enhance regional balance and diversity (including the total assets USD 55 billion reference) in the Insurer Pool?

	Question 20
	Do you have any other comments on the Insurer Pool selection criteria?

	Question 21
	Do you have any other feedback on the GME methodology for assessing systemic risk in the global insurance sector?

	Question 22
	Do you have any feedback on the IAIS reporting of the outcome of the GME to the public (through the Global Insurance Market Report) and to participating insurers?
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