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1 BAAA X v ZRICE | SR X N7z CF 9.4 OREHEEM 2, ICS IR ICHE L 7 | We support the supervisory reporting requirements outlined in CF
Tk a Ay | ZERERAH A R RRIVICEEB L TAIG &AM - VX277 9.4, as they systematically organize the reporting framework
k 077 ANBRICHERERZHMBIL L T b 8% ZF 3 %, | necessary following ICS adoption, and clarify the information
ICPOAviax v avolFarR—ratr 7 4E5X0Y X | required for supervisors to assess capital adequacy and risk profiles
I R—=ZDBE | ICHFHEHD LBV, BEEMEIE 7 v R — 2 | of [AIGs. As stated in the ICP Introduction under "Proportionality
V7 4 JRANCHS K 2 e 22D 72DMRIE Tz & 20, and risk-based supervision", we would like to confirm that
supervisory reporting is indeed based on the principle of
proportionality.
6 774X v A ICP CF | Y44 X v 2 23XH®D [More frequent regular reporting could | Regarding the second sentence of the guidance, "More frequent
9.4.a.2 ICBH3 % 2 | also be required to enable effective supervision.| IZ2WT, XY | regular reporting could also be required to enable effective
AV F BB E RS 23 IR R B 2 nREIC 3 52 D I Tk 7 <. | supervision". To make it clear that more frequent regular
HLETEEHORWIIS U CTHM N2 dDTH S Z L %HH | reporting does not necessarily enable effective supervision, and
MEICT 2720, UTO@EVIEXWEE 0, that it should be determined based on the circumstances of each
fEIEZ : If appropriate, more frequent regular reporting could also | jurisdiction, we propose the following revision:
be required to enable effective supervision. If appropriate, more frequent regular reporting could also be
required to enable effective supervision.
40 |BAH A X v R | ICS KB 2 1EME RIS AFIRAR & LML 728, 5 X1 | We appreciate the systematic organization of ICS-related
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information as public disclosure and its alignment with
supervisory reporting (CF 9.4). As stated in the ICP introduction
under "Proportionality and risk-based supervision," we would like
to confirm that public disclosure is based on the principle of
proportionality. ~ Furthermore, @ we  expect appropriate
implementation that balances the usefulness for supervisory
purposes against the practical burden, and considers the treatment
of proprietary and confidential information as defined in ICP

20.0.11 and 20.0.12, to ensure that overly detailed disclosure is not
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uniformly required.
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We appreciate your understanding that disclosing detailed
information regarding the specifications of the internal models
may be difficult in some cases, as certain aspects constitute
confidential business information. While ICP 20.0.11 and 20.0.12
state that an appropriate balance should be struck between
protecting proprietary and confidential information and making
meaningful disclosures, we would like to confirm that these

provisions also apply to this matter.

71

A %X A ICP CF
20.10.h.2 B9 %
a X b

CF9.4.h & WK ZHiz 285 T, [thelAIG] % [the Head of the
TIAIG] ~MEIEW 272 & 72y,

fEIEZ : Additionally, the group-wide supervisor may require the
Head of the IAIG to disclose the approved internal model’s scope
and the differences with the ICS standard method’s underlying

assumptions when possible.

For consistency with CF 9.4.h, we propose revising "the IAIG" to
"the Head of the IAIG".




