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European Insurance and
Occupational Pensions Authority

EIOPA REGULAR USE

POLICY DEPARTMENT
Webex

AGENDA
Workshop for Non Life Business on “Application guidance on running
climate change materiality assessment and using climate change

scenarios in the ORSA”

DATE: 28 April 2022
TIME: 10:00 — 15:00 CEST

# Topic fime

1. Introduction (EIOPA) 10:00 - 10:15
2. Overview of the application guidance (EIOPA) 10:15 - 10:30
3. Materiality Assessment: Liabilities (DNB - Netherlands) 10:30 - 11:00
4. Materiality Assessment: Assets (EIOPA) 11:00 - 11:20
> Instant Poll — Consultation comments 11:20 - 12:10
6. Lunch Break 12:10 - 13:00
7. Scenario analysis: NGFS climate impact explorer (NGFS) 13:00 - 13:30
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8. Scenario analysis: Peseta study / CAT models / existing 20 . 14-
scenario analyses (NBB - Belgium) 13:30 - 14:00

S GHG emissions as a climate change risk metrics (PCAF) 14:00 - 14:30

10. Q2A 14:30 - 15:00
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