


CALCULATION OF CATASTROPHE RISK CHARGE RCAT 
PR027A, PR027B, PR027C, PR027, PR027B2, PR027C2, PR027B3, PR027C3 
AND PR027INT 

 
 
 

 
   

DISCLOSURE OF CLIMATE IMPACT ON CATASTROPHE EXPOSURE  
PR027B2, PR027B3, PR027C2, PR027C3 

 



Column (1) – Direct and Assumed Modeled Losses 



DISCLOSURE OF CLIMATE IMPACT ON EXPOSURE FOR HURRICANE     PR027B2
(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 impact used:

(5a) Was a Climate Conditioned Catalog developed by a commercial cat model vendor used?
(5b) If the answer is yes, provide name and version of the catalog:

(5c) Was this internally developed by the company or developed in collaboration with external climate specialists and/or reinsurance brokers?



DISCLOSURE OF CLIMATE IMPACT ON EXPOSURE FOR HURRICANE     PR027B2



DISCLOSURE OF CLIMATE IMPACT ON EXPOSURE FOR HURRICANE     PR027B2
(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

Climate Impact on Modeled Losses - 10% Frequency Adjustment

† 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).-0.002 Tw 7.2 0 0 7.2 77.2



DISCLOSURE OF CLIMATE IMPACT ON EXPOSURE FOR HURRICANE     PR027B2



DISCLOSURE OF CLIMATE IMPACT ON EXPOSURE FOR WILDFIRE     PR027C2
(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
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DISCLOSURE OF CLIMATE IMPACT ON EXPOSURE FOR WILDFIRE     PR027C2
(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
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DISCLOSURE OF CLIMATE IMPACT ON EXPOSURE FOR WILDFIRE     PR027C3
(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

(6) The impact should be modeled using the same commercial CAT model or an equivalent model internally developed by the insurer used to develop the insurer’s RCAT charge.

Climate Impact on Modeled Losses - 10% Frequency Adjustment

† 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.
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