[bookmark: _GoBack][image: eiopa_small]


					


EIOPA REGULAR USE 
     
EIOPA-CAT_WS-17/003
16 May 2017

EIOPA's catastrophe risk work stream (CAT WS) - 
Draft agenda for 24 May 2017 meeting (10h00 - 16h00 CET)


Frankfurt am Main



24 May: 10.00 – 16.00

Coffee from 09:30

	1. 
	10.00 – 10.10
	Draft agenda,
Allocation of tasks to the timeline until Sep/Oct 2017 
(in light of 18/5 IPC decision on the CAT WS mandate)

	2. 
	10.10 – 11.45
	Discussion on data and level-of-prudence issues around aggregation/disaggregation approach for the NatCat simplifications
· Members should outline what features are needed for input data to the (sensitivity) testing of the national exposure-based disaggregation proposal with Matthew’s helper tool as a basis, and how business and professional secrecy requirements can be maintained at the same time.
· Members should prepare in a coordinated manner to provide sufficiently detailed information on what and how they can provide as testing data: please connect with Eduard Held to get input on what he is able to provide and based on this, please come up with proposals on how you could complete the necessary input for the relevant perils and scenarios.
· Consideration of available options and relation to additional prudence: certain quantile (≥.5) of the relativity factor distribution or other options.
· Objective: at the end of the discussion, we should have a clear view on what should be tested by whom, in view of how to determine what options will be proposed to the SCR review Project Group; the test results should be presented at the June meeting in order to have first conclusions on the topic.

	3. 
	11.45 – 12.30
	Possible approaches to HealthCat and Man-made Cat simplifications
· Mass-accident and pandemic risk: Victorien Poncelet (FR NCA) to present benchmark figures for the FR case on ‘benefits payable’; Discussion on possible approaches.
· Mass-accident risk: presentation of preliminary results of investigation on “10a disability scenario” by Victorien Poncelet and Juan Satrustegui (CFO Forum/MAPFRE).
· Fire risk: Fabrice Felden (RAB/SwissRe) and Olav Jones (InsEU) to present ideas on fire risk simplifications.
· To be assigned to members for preparation of discussion at the June physical meeting: accident concentration risk, marine risk, motor vehicle liability risk.
· Objective: decide on who will be covering the topics under the previous bullet point and what questions need to be addressed in terms of the preparation; for mass-accident, pandemic and fire risk: members should know at the end of the discussion what needs to be tested and presented at the next meeting in order to have first conclusions on these three issues.

	4. 
	12.30 – 13.00
	Flood & windstorm risk HU
· Presentation by Gabriella Merész (HU NCA), discussion and assignment of tasks to members.
· Discussion and determination of topics to be tested and evaluated with a view to June meeting.

	
	13.00 – 13.45
	Lunch break


	5. 
	13.45 – 14.15
	Response from previous CAT TF members on recalibration scenarios
·  Feedback from previous CAT TF members (Fabrice Felden, possibly: Ian Cook [WillisRe], Hjörtur Thráinsson [MunichRe]) on their considerations and conclusions on particular scenarios.
· Objective: avoiding history repeating in terms of issues already addressed and decided previously.

	6. 
	14.15 – 14.45
	GR EQ
·  Feedback from old CAT TF (Fabrice Felden, possibly: Ian Cook, Hjörtur Thráinsson on approach taken re correlations.
· Presentation of work by members (Ioannis, Eduard Held).
· Objective: having a clear view on what questions remain to be covered and quantitative tests to be conducted against the background of the previous CAT TF response; agreement on a clear work plan for the topic with a view to conclusions at the June Meeting; assignment of tasks to members.

	7. 
	14.45 – 15.15
	SK EQ
· Feedback from previous CAT TF (Fabrice Felden, possibly: Ian Cook, Hjörtur Thráinsson) on approach taken.
· Presentation of work by members (Ioannis Papanikolaou [Academic], Andrea Gondova [SK NCA], poss. Susanne Diebel [AIR]).
· Objective: having a clear view on what questions remain to be covered and quantitative tests to be conducted against the background of the previous CAT TF response; agreement on a clear work plan for the topic with a view to conclusions at the June Meeting; assignment of tasks to members.

	
	15.15 – 15.30
	Coffee break


	8. 
	15.30 – 15.50
	IT EQ
· Short explanation of IT case on the basis of Doc EIOPA-CAT_WS-17/004 by Arturo Valerio (IT NCA).
· Discussion and determination of topics to be tested and evaluated with a view to June meeting.
· Assignment of responsibility to particular members.

	9. 
	15.50 – 16.00
	AoB, Next steps
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