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-2 Cat Bond
. Issue Size - Insurance Risk |Expected] Exhaust| Attatch
No. | Date of Issue Cat Type Sponsor (SMM) Coupon Perils Structure Loss Prob Prob [of
1 _|February-94 Hannover Re 85.0 -
2 |May-96 AIG 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 Winterthur 269.0 Catastrophic Auto Loss -
9 |June-97 U.S. Hurricane  |USAA 477.0 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 11 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%]  0.42% 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%] 0.44% 0.96% 7.38
21 |April-99 Portfolio of Risk [Sorema 17.0 ] LIBOR+6.00%| Euro 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%)  0.26% 8.32
26_|October-99 U. S. Weather Koch 21.6 | LIBOR+15.70%| US Weather/Temperature Index 4.45%] _0.50%)| 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% 0.19%) 24.55
33 |March-00 Portfolio of Risk |Scor 30.0 | 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 J LIBOR+14.00%| Euro 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 Indemnity/Modeled Loss 0.63%] 0.38% 0.99% 7.24
37 _|June-00 U.S. Hurricane  |[USAA 200.0 | LIBOR+4.10%]| East Coast Hurricanes Indemnity 0.54%) 0.31% 0.95%)| 7.59
38 |July-00 U.S. Hurricane __ |Vesta Insurance 41.5 | LIBOR+4.63%]| NewEngland/Hawaii Hurricanes Indemnity/Modeled 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%]  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%| NewY ork/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 [U.S. Earthquake [Swiss Re 100.0 | LIBOR+5.10%]| CA Quake Index 0.82%) 0.34%| 0.55% 6.22
44 [May-02 Japan Earthquake [Nissay Dowa General Insurance 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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