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CALCULATION OF CATASTROPHE RISK CHARGE FOR HURRICANE     PR027B

(1) (2) 3† (4)††

Hurricane Reference Direct and Assumed Net Ceded Amounts Recoverable Ceded Amounts Recoverable

with zero Credit Risk Charge

(1) Worst Year in 50 Company Records
(2) Worst Year in 100 Company Records
(3) Worst Year in 250 Company Records
(4) Worst Year in 500 Company Records

(5) Worst Year in 1000 Company Records

(5)

Y/N

(6) Has the company reported above, its modeled hurricane losses using an occurrence exceedance probability (OEP) basis?  

(6) (7)

 Amount Factor RBC Requirement

(C(6) * Factor)



CALCULATION OF CATASTROPHE RISK CHARGE FOR WILDFIRE       PR027C
(For Informational Purposes Only)

(1) (2) 3† (4)††

Wildfire Reference Direct and Assumed



DISCLOSURE OF CLIMATE CONDITIONED CAT EXPOSURE FOR HURRICANE     PR027BI
(For Informational Purposes Only)

(1) (2) 3†

Hurricane Reference Direct and Assumed Net Ceded Amounts Recoverable

(1) Worst Year in 50 Company Records
(2) Worst Year in 100 Company Records
(3) Worst Year in 250 Company Records
(4) Worst Year in 500 Company Records
(5) Worst Year in 1000 Company Records

View of climate risk used

(6) If a Climate Conditioned Catalog developed by a commercial CAT model vendor is used, provide name and version of the catalog

(7)

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

Climate Conditioned Modeled Losses for 2040

Lines (1)-(5):  Modeled losses to be entered on these lines are to be calculated using the same commercial vendor catastrophe model, or combination of models used to calculate the CAT Risk Charge. 

† Column (3) is modeled catastrophe losses that would be ceded under reinsurance contracts. This should be associated with the Net Modeled Losses shown in Column (2).

If it is internally developed by the company or developed in collaboration with external climate specialists and/or reinsurance brokers, provide a brief description of assumptions/adjustments 
made including the sources of climate science research used:

PR027BI



DISCLOSURE OF CLIMATE CONDITIONED CAT EXPOSURE FOR HURRICANE     PR027BII
(For Informational Purposes Only)

(1) (2) 3†

Hurricane Reference Direct and Assumed Net Ceded Amounts Recoverable

(1) Worst Year in 50 Company Records
(2) Worst Year in 100 Company Records
(3) Worst Year in 250 Company Records
(4) Worst Year in 500 Company Records
(5) Worst Year in 1000 Company Records

View of climate risk used

(6) If a Climate Conditioned Catalog developed by a commercial CAT model vendor is used, provide name and version of the catalog

(7)



DISCLOSURE OF CLIMATE CONDITIONED CAT EXPOSURE FOR WILDFIRE     PR027CI
(For Informational Purposes Only)

(1) (2) 3†

Wildfire Reference Direct and Assumed Net Ceded Amounts Recoverable



DISCLOSURE OF CLIMATE CONDITIONED CAT EXPOSURE FOR WILDFIRE     PR027CII
(For Informational Purposes Only)

(1) (2) 3†

Wildfire Reference Direct and Assumed Net Ceded Amounts Recoverable

(1) Worst Year in 50 Company Records
(2) Worst Year in 100 Company Records
(3) Worst Year in 250 Company Records
(4) Worst Year in 500 Company Records
(5) Worst Year in 1000 Company Records

View of climate risk used

(6) If a Climate Conditioned Catalog developed by a commercial CAT model vendor is used, provide name and version of the catalog

(7)

† Column (3) is modeled catastrophe losses that would be ceded under reinsurance contracts. This should be associated with the Net Modeled Losses shown in Column (2).

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

Climate Conditioned Modeled Losses for 2050

If it is internally developed by the company or developed in collaboration with external climate specialists and/or reinsurance brokers, provide a brief description of assumptions/adjustments 
made including the sources of climate science research used:

Lines (1)-(5):  Modeled losses to be entered on these lines are to be calculated using the same commercial vendor catastrophe model, or combination of models used to calculate the CAT Risk Charge. 

PR027CII
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