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IDENTIFICATION OF SOURCE AND FORM(S)/INSTRUCTIONS TO BE CHANGED

Health RBC Blanks
Health RBC Instructions
Health RBC Formula
OTHER

Property/Casualty RBC Blanks
Property/Casualty RBC Instructions
Property/Casualty RBC Formula

Life and Fraternal RBC Blanks
Life and Fraternal RBC Instructions
Life and Fraternal RBC Formula

DESCRIPTION/REASON OR JUSTIFICATION OF CHANGE(S)
The proposed change may add severe convective storm as one of the catastrophe perils for informational purposes only in the
Rcat component. While the Catastrophe Risk (E) Subgroup reviewed the possibility of expanding the current catastrophe
framework to include other perils that may experience a greater tail risk under projected climate-related trends, the severe
convective storm has been identified as a catastrophe peril in the Rcat component.
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In general, the following conditions will qualify a company for exemption: if it uses an intercompany pooling arrangement or quota share arrangement with U.S. affiliates covering
100% of its earthquake, hurricane and-,wildfire and convective storms risks such that there is no exposure for these risks; if it has a ratio of Insured Value — Property to surplus as regards
policyholders of less than 50%; or if it writes Insured Value — Property that includes hurricane, earthquake and/or wildfire coverage in catastrophe-prone areas representing less than

10% of its surplus as regards policyholders.

“Insured Value — Property” includes aggregate policy limits for structures and contents for policies written and assumed in the following annual statement lines — Fire, Allied Lines,
Earthquake, Farmowners, Homeowners, and Commercial Multi-Peril.

“Catastrophe-Prone Areas in the U.S.” include:
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CALCULATION OF CATASTROPHE RISK CHARGE FOR CONVECTIVE STORMS  PR027D
(For Informational Purposes Only)

Modeled Losses

@ 2 3t (@t
Convective Storms Reference Direct and Assumed

Amount Eactor RBC Requirement
Reference (C(6) * Factor)
(6) L@ C@)
L) CE)-Cc@)
1f L(5) C(5) = "N", L(8) C(6) = L(6) C(7)+ L(7) C(7), otherwise "'0""
I1f L(5) C(5) = "Y"", L(9) C(6) = L(6) C(7)+ L(7) C(7), otherwise ""0"
L(8) C(7) + L(9) C(7)

Disclosure in lieu of model-based reporting: 8) 9)
Direct and Assumed Net

(11) For a company qualifying for the exemption under PRO27INT D (14), complete 11a through 11c below:

a. Provide the company’s gross and net 1-in-100-year Convective Storms losses on a best estimate basis in lieu of model-based reporting. _ _

b. Provide details on how the company estimated the amounts shown in 11a.

c. Provide a narrative disclosure about how the company manages its Convective Storms risk.

Lines (1)-(4): Modeled losses to be entered on these lines are to be calculated using one of the following NAIC approved third party commercial vendor catastrophe models - AIR, RMS, or KCC; Corelogic or a catastrophe model thatiatexpected 1
and assumptions that the insurer uses in its

- Denotes items that must be manually entered on the filing software.



CALCULATION OF CATASTROPHE RISK CHARGE PR027

()]
Reference RBC Amount

(1) Total Earthquake Catastrophe Risk PR0O27A L(10) C(7)
(@3]



INTERROGATORY TO SUPPORT EXEMPTION FROM COMPLETING PR027 (To be completed by companies reporting no RBC charge in either Lines 1 through 3)

PRO27INT




SCHEDULE P PART 1SUMMARY PR100
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Premiums
Earned, Net
2015
2016
2017
2018
2019
2020
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2023
2024
Totals
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(24)
Total Net
Losses and
Expenses

Unpaid
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Expenses
Incurred, Net
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(32) (33)
Non Tabular
Non Tabular Discount
Discount Loss
Loss Expense
R
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SCHEDULE P PART 1IATHRU 1U  PR101 - PR123

@
(©)]
@
®)
©)
O]
®)
©)
(10)
(1)
(12)

@
[©)
@
©®)
©)
)
®)
©)
(10)
(1)
(12)

® (24)

Total Net

Losses and

Premiums Expenses
Earned, Net Unpaid

2014
2016
2017
2018
2019
2020
2021
2022
2023
2024
Totals

(241) (281)

2014
2016
2017
2018
2019
2020
2021
2022
2023
2024
Totals

_ vendor link items
_ manual data entry items

(28)
Total
Losses and
Expenses
Incurred, Net
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(28A)
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Total Losses and

Expenses Incurred, Net
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