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Development of Natural Catastrophe risk measurement tool and its future perspective
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Natural catastrophe model (CAT model) has been used in non-life insurance companies in order to assess their

insured loss caused by natural disasters (tropical cyclones, flood, earthquake, etc.). Since CAT modelling framework

itself can be useful for establishing effective risk control strategy for individual companies, we have been developing

more refined model-based risk measurement tool that will be open to the public. This report documents the current

status of our development and its future perspectives.
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