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H4 6,229,026 3,349,604 1.86
H5 6,551,561 3,481,246 1.88
He 6,765,273 3,387,938 2.00
H7 6,959,275 3,356,316 2.07
HS 7,228,141 3,490,492  2.07
Ho9 7,215,383 3,536,341 2.04
H10 6,916,258 3,640,681 1.90
Hi11 6,890,860 . 3,749,054  1.84
- H12 6,917,094 3,796,665 1.82
&8t 61,672,871 31,788,337 1.94

(GRBRT- (RIR D B E 75 1)



412 HEH(Cat Bond)HBICBFBVRAI T VIT A

AEEREN D OTHARBEZ Y A HHTHICR. FREFTREF LN T4 =N Wi
ThHo, THITRL. FEHTHEEALTHEICLBHEEY X7 58T 5D Cat Bond (Catastrophic
bond ; KHEF %) THD P, CatBond DEVFTHHREFIZ. EOONHBL L OHERDNY 7 —
JHEA(MIH—ANRTE) BERELRTHE, TR IIMA KOS EKE LRES&H 22703 2
EMTEZN, MHIRETICMNIA—ARINRETZE, TEO—HEEZIIETEES, HiT, Cat
Bond DRITETH DRI, KF (MIH—ARTN) BNRELEES, KBIZX->THEU-BLS
HOBESNEDOLNS,

CatBond ICBWTI, MUH—A XY MIMTBTEADOENFE. KRB YH—1 X hOFERR
WARSN TS, BRNSEOEMMEEOBHASTETSHS. £k, MIA—A RS MAFRAEL
BROWBRICRERIIXIDN5&FIT, #%. LIBOR K ERBINDHFIRTHREINS, LIBOR & 13,
ERR RIS ORAEL 25 SFIT, Cat Bond DHIE. (EFEN B TOEMIEH LIBOR 44D HFlIC
2%, BNSEOEMBIFEE LIBOR KERESNDZEFZLUET D&, BEOHBKEN, HHEOD
ZM CatBond KBWFB VAT TVITLTH B, .

CatBond KDWTHHIAEKZRZE LD HDER 4-21Z7RF . BN D Cat Bond RITHEHICHIT S, &
NESFEOEMPIFMHE CrERIIHT2EE). LRELH, R, BNSEOERMYGHEELRESRE
DL aZRLZBDTH D, LRESFNIFEY 5.00% /5, HNSEHFHEITEY 087%/4F (HMEELD

TRICHT BEE) Lol

#& 4-2  CatBond DHEH|—&

No. | Date of Issue Cat Type Sponsor ls(s;;i;;e Coupon Pe}'ils lns;:::;zrltlsk Ex[;lc’:;led E’::::Sl A;traot;h a

1 [February-94 Hannover Re 85.0

2 |May-96 AlIG 25.0 Property

3 |October-96 RLI Insurance 50.0

4 |January-97 Portfolio of Risk |Hannover Re 100.0 Various

5 |January-97 Portfolio of Risk {St. Paul Re 68.5 Various

6 |February-97 Horace Mann 100.0

7 |March-97 Reliance | N/D Property, Launch, Aviation, Marine

8 |April-97 Winterth 269.0 Catastrophic Auto Loss

9 |June-97 U.S. Hurricane  JUSAA 4770 East Coast Hurricanes

10 }July-97 La Salle Re 100.0

11 [August-97 U.S. Earthquake [Swiss Re 137.0 CA Quake -

12 [December-97 |Japan Earthquake [Tokyo Marine & Fire 90.0 | LIBOR+4.30%] Tokyo Quake Parametric 0.70%] 0.37% 1.01% 6.14
13 [December-97 |Japan Earthquake [Tokyo Marine & Fire 10.0 | LIBOR+2.06%] Tokyo Quake Parametric 0.00% 0.00% -

14 [January-98 Reliance II N/D Property, Launch, Aviation, Marine

15 [February-98 |U.S. Hurricane Centre Re 83.5 FL Hurricanes

16_|April-98 Japan Earthquake |Mitsui Marine & Fire Japan Quake -

17 |June-98 Japan Typhoon |Yasuda Fire & Marine 80.0 § LIBOR+3.70%]|Japan Typhoon Indemnity 0.88%] 0.84% 0.94%)| 4.20
18 |March-99 USF&G 24.3 ] LIBOR+4.00% 0.42%)] 042% 9.52
19 {March-99 USF&G 20.0 § LIBOR+8.25% 2.84%) 11.50% 2.90
20 {April-99 U.S. Earthquake |Kemper 80.0 § LIBOR+3.69%| Midwest Quake Indemnity 0.50%F 0.44%) 0.96% 7.38
21 |April-99 Portfolio of Risk |Sorema 17.0 § LIBOR+6.00%)| Eurc Wind, Japan Quake, Japan Typhoon _|Indemnity 0.63%} 0.45% 0.84% 9.52
22 |May-99 Japan Earthquake |Oriental Land 100.0 | LIBOR+0.75%| Tokyo Quake/Credit Risk Parametric 0.00% 0.00% -

23 |May-99 Japan Earthquake |Oriental Land 100.0 | LIBOR+3.10%| Tokyo Quake Parametric 0.42% 0.62% 7.38
24 |June-99 U.S. Hurricane __[Gerling 80.0 | LIBOR+4.20%)] East Coast Hurricanes Indemnity 0.45%} 0.33%]) 0.60% 9.33
25 |June-99 USAA 200.0 ] LIBOR+3.66% 0.44%f 0.26% 8.32
26 _|October-99 U. S. Weather Koch 21.6 | LIBOR+15.70%| US Weather/Temperature Index 4.45%) 050%| 12.10% 3.53
27 |October-99  |U. S. Weather Koch 23.0 ] LIBOR+8.70%] US Weather/Temperature Index 0.30%] 0.07%| 0.50% 29.00
28 |October-99 Portfolio of Risk |American Re 50.0 | LIBOR+2.95%| US Hurricanes, Midwest & CA Quakes [Modeled Loss 0.17%] 0.17% 0.17% 17.35
29 |October-99 Portfolio of Risk |American Re 126.8 | LIBOR+5.40%| US Hurricanes, Midwest & CA Quakes [Modeled Loss 0.63%] 0.49% 1.10% 8.57
30 |November-99 |Japan Earthquake |Gerling 100.0 | LIBOR+4.50%)] Tokyo/East Tokai Quake Indemnity/Modeled Loss 0.75%] 0.32% 1.00% 6.00
31 |March-00 U.S. Earthquake [Lehman Re 145.5 | LIBOR+4.50%| CA Quake Index 0.73%] 0.47% 1.13% 6.16
32 {March-00 Portfolio of Risk {Scor 70.0 § LIBOR+2.70%] Euro Wind, US Quake, Japan Quake Indemnity 0.11%] 0.05%} . 0.15% 24.55
33 |March-00 Portfolio of Risk {Scor 300 | LIBOR+3.70%|Euro Wind, US Quake, Japan Quake Indemnity 0.23%] _0.19%] 0.29% 16.09
34 |March-00 Portfolio of Risk |Scor 100.0 | LIBOR+14.00%] Eurec Wind, US Quake, Japan Quake Indemnity 3.24%| 1.90% 5.47% 4.32
35 [May-00 U.S. Hurricane _ [State Farm 37.5 | LIBOR+7.00%| FL Hurricanes Indemnity/Modeled Loss 1.46%| 0.99%| 2.08% 4.79
36 [May-00 U.S. Hurricane __ [State Farm 52.5 | LIBOR+4.56%| FL Hurricanes s | 0.63%] 038%] 0.99% 7.24
37 |June-00 U.S. Hurricane  [USAA 200.0 § LIBOR+4.10%] East Coast Hurricanes Indemnity 0.54%] 031%] 0.95% 7.59
38 |July-00 U.S. Hurricane  [Vesta Insurance 41.5 | LIBOR+4.63%| NewEngland/Hawaii Hurricanes IndemnityModeled Loss | 0.70%] _ 0.56%]  0.87% 6.61
39 |November-00 |Portfolio of Risk |Allianz 41.0 | LIBOR+2.60%]France Wind, Monaco Quake Pametric 0.22%f 0.19%]| 0.28% 11.82
40 |November-00 [Portfolio of Risk |Allianz 88.0 | LIBOR+5.85%]| France Wind, Monaco Quake Pametric 1.16%] 0.94% 1.47% 5.04
41 |December-00 |U.S. Hurricane  |Munich Re 159.0 | LIBOR+6.50%} New York/Miami Hurricanes Pametric 1.27%] 1.08%| 1.46% 5.12
42 |December-00 |Portfolio of Risk |Munich Re 129.0 § LIBOR+7.50%] CA Quake, Euro Windstorm Parametric/Index | 1.34%]| 1.07% 1.69% 5.60
43 [February-01 JU.S. Earthquake |Swiss Re 100.0 | LIBOR+5.10%|] CA Quake Index 0.82%] 034% 0.55% 6.22
44 |May-02 Japan Earthquake [Nissay Dowa General [ 67.9 | LIBOR+4.00%] Tokyo Quake 0.67% 3.40
45 [May-02 Japan Earthquake [Nissay Dowa General Insurance 2.1 | LIBOR+7.00%] Tokai Quake 2.06% 5.97
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