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1. Chicago Climate Futures Exchange
2. European Exchange (Eurex)
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1. International Development Association (IDA)
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1. BNP Paribas
2. Intangible Assets
3. Embedded Value
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1. Total Return Swap (TRS)
2. Lehman Brothers
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1. Trust

2. Letter of Credit (LoC)

3. International Swaps and Derivatives Association (ISDA)
4. Swiss Re Natural Catastrophe Swaps (SNaCSTM)
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1. International Financial Reporting Standards (IFRS)
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Uswind | Modelled loss | N/A BB USD 10000 | 01/08/2010 | 01/03/2007 Ca'é‘gfsh ARle M Ace
us Modelled loss | N/A B+ USD5000 | 01/08/2010 | o01/03/2007 |CRAIDBAREI)  ncp
Earthquake Class D1
Multiperil | Modelled loss | N/A BB USD 10000 | 01/08/2010 | 01/03/2007 Ca'é‘lk’::sh;e T ace
Extreme N/A Aaa AAA | USD10000 | 01/01/2001 | o1/11/2007 | VIEBMICIass | g o Re
Mortality A-IV
Extreme N/A Aaa AAA | USD10000 | 01/01/2012 | o1/11/007 | VIEBMICIass | g o Re
Mortality A-V
Extreme N/A Aaa AAA EURS5500 | 01012011 | o1i/o07 | VIRICIass | g o re
Mortality A-VI
Extreme N/A Aa2 AA- EUR10000 | 01/01/2012 | o1a1jpo07 | VIR CIaSS | o re
mortality A-VII
Extreme N/A Aaa AAA USD5000 | 01012012 | o1ai/o07 | VIR Class | g o e
mortality B-V
Extreme N/A Aaa AAA EURS5500 | 01/01/2011 | o1ai/o07 | YIRINCIasS | oo e
mortality B-VI
Multiperil Parametric |\ a BB USD5000 | 032412009 | 03nai007 | AUSRIS | i Re
index Series Il
Multiperil Various N?A BB+ | USD15000 | 01/12/2009 | 04/03/2007 B'gfa‘s"s";gs Allianz
California . .
Industry index N/A BB USD 100 00 05/08/2009 04/25/2007 Ajax Re Aspen Re
earthquake
USwind | Indemnity N/A BB+ | USD13500 | 05/06/2011 | 04/30/2007 Eaétlzg‘;m Chubb
US wind Indemnity | N/A BB+ | USD15000 | 01/10/2011 | 04/30/2007 Easctl';::;Re Chubb
USWind | Industryindex | N/A B USD 15000 | 01/10/2011 | 05/08/2007 Ca”""E” Class | \runich Re
US Wind Industry index N/A BB+ USD 500 00 05/08/2010 05/08/2007 | Longpoint Re Travelers
Multiperil Various B3 B USD 10000 | 05/10/2008 | 05/10/2007 Séf:::i"”” Swiss Re
Japantyphoon | Farametric |y a BB+ USD9000 | 057222012 | 0s/1a/2007 | AKIBARE MSI
index Class A
Japan typhoon | Farametric. | y\a BB+ USD3000 | 057222012 | 0s/14/2007 | AKIBARE MSI
index Class B
Gamut
Multiperil Various Aa3 A- USD 60 00 01/03/2010 05/29/2007 Reinsurance Nephila
Claa A
Gamut
Multiperil Various Baa3 BBB- USD 120 00 01/31/2010 05/29/2007 Reinsurance Nephila
Class B
Gamut
Multiperil Various Ba3 BB- Usd 60 00 01/31/2010 05/29/2007 Reinsurance Nephila
Class C
Gamut
Multiperil Various N/A N/A usD 01/31/2010 05/29/2007 Reinsurance Nephila
Class D
Gamut
Multiperil Various N/A N/A USD 45 00 01/31/2010 05/29/2007 Reinsurance Nephila
Class E
Multiperil Parametric | /a BB- USD5000 | 0543172010 | o0s/31/2007 | MedQuake | g o Re
index Class A
Multiperil Parametric | /a B USD5000 | 053172010 | 05/31/2007 | MedQuake | g o Re
index Class B
USWind | Industry index | N/A B+ USD 15000 | 05/31/2010 | 05/31/2007 Mys"g Class b‘lgfg
Reinsurance
Multiperil Indemnity | N/A BB USD 14500 | 06/07/2007 | 05/31/2007 |Re 2007 Class| USAA

1

v,
ey
}
3,
2
9
)




Sl

S ] S&P (s uai;| (Osdee) o3Il | do oo 50 | LS 550 SPV s
Moody's
N . Reinsurance Re
Multiperi Indemnity N/A B USD 125 00 06/07/2007 05/31/2007 2007 Class 2 USAA
Reinsurance
Multiperi Indemnity N/A B UsD 75 00 06/07/2007 05/31/2007 | Re 2007 Class USAA
3
Reinsurance
Multiperi Indemnity N/A B| USD 155 00 06/07/2007 05/31/2007 | Re 2007 Class USAA
4
Reinsurance
Multiperi Indemnity N/A B+ USD 100 00 06/07/2007 05/31/2007 | Re 2007 Class USAA
5
Multiperi Various N/A B USD 75 00 06/21/2010 06/11/2007 Nelson Re Glacir Re
Multiperil Various N/A B USD 75 00 06/21/2010 06/14/2007 Willon Re Allstate
Spinnaker Swiss Re (for
US wind Industry index Bl N/A USD 60 00 06/15/2008 06/15/2007 | Series 2007 — | undisclosed
1 third party)
Multiperi Various Aal N/A USD 60 00 06/28/2010 06/21/2007 Eremantle A | Brit Insurance
Multiperi Various Aa3 N/A USD 60 00 06/28/2010 06/21/2007 Eremantle B | Brit Insurance
Multiperi Various Ba2 N/A USD 80 00 06/28/2010 06/21/2007 Eremantle C | Brit Insurance
Spinnaker Swiss Re (for
US wind Industry index Ba2 N/A USD 130 00 06/20/2007 063/22/2007 | Series 2007 — | undisclosed
2 third party)
. Parametic Fusion 2007 Kyoei F_ire
Multiperi index N/A B USD 30 00 06/19/2009 06/22/2007 Class A and Marine /
FONDEN
. Parametic Fusion 2007 Kyoei Eire
Multiperi index N/A B USD 80 00 05/19/2009 06/25/2007 Class B and Marine /
FONDEN
Multiperi Parametric | \a B USD 8000 | 05/19/2009 | 06/2522007 | FUSION2007 | ponpen
index Class C
Merna
Multiperi Indemnity Aa2 N/A USD 256 00 07/07/2010 | 07/03/2007 Reinsurance State Farm
Series A
o . USD 706 Merna
Multiperi Indemnity A2 N/A 00 07/07/2010 | 07/03/2007 Reinsurance State Farm
Series B
Merna
Multiperi Indemnity Baa2 N/A USD 176 00 07/07/2010 | 07/03/2007 Reinsurance State Farm
Series C
Auto N/A N/A AAA EUR 91 50 07/15/2013 07/05/2007 FCC SPARC AXA
2007 Class A
Auto N/A N/A A EUR 22 00 07/15/2013 07/05/2007 FCC SPARC AXA
2007 Class B
Auto N/A N/A BBB- EUR 100 10 07/15/2013 07/05/2007 FCC SPARC AXA
2007 Class C
Auto N/A N/A BB EUR 39 20 07/15/2013 07/05/2007 FCC SPARC AXA
2007 Class D
Multiperi Indemnity | N/A A- USD 9450 | 07/25/2008 | 07/18/2007 Jg‘é?:;’; 2| ArowRe
. . UsD Javelin Re
Multiperi Indemnity N/A BBB- 94 50 07/25/2008 07/18/2007 Series A Arrow Re
_ ) Spinnaker Swis.s Re (for
US wind Industry index N/A N/A USD 50 00 07/09/2008 07/20/2007 . undisclosed
Series 2007 -3 X
third party)
Pure o East_Japan
Japan earthquake . N/A BB+ USD 260 00 10/24/2012 10/15/2007 Midori Railway
parametric
Company
. Parametric Blue Fin Class .
Euro wind index N/A BB+ EUR 155 00 04/10/2012 11/07/2007 A Allinanz
Euro wind Paranienic | nia BB+ USD6500 | 04/10/2012 | 11/07/2007 |B€ N Class | Allinanz
Multiperi Modelled N?A B EUR 160 00 01/10/2011 11/29/2007 Atlas SCOR
. Newton Re .
US earthquake | Industry index N/A BB+ USD 87 50 12/24/2010 12/17/2007 2007 Class A Catlin
. . Newton Re .
US wind Industry index N/A BB USD 137 50 12/24/2010 12/17/2007 2007 Class B Catlin
California Industry index Bl N/A USD 20 00 01/02/2013 12/21/2007 | GLOBECAT SREP
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Moody's
Erathquake Series CAQ
Class A-1
GLOBECAT
Other Modelled Loss | Ba3 N/A USD 25 00 01/02/2013 12/21/2007 Series LQ SREP
Class A-1
GLOBECAT
US wind Industry index B3 N/A USD 40 00 01/02/2013 12/21/2013 Series USW SREP
Class A-1
EURO wind Industry index B3 N/A USD 40 00 01/02/2013 12/21/2007 Green Valler Groupama
Successor
US wind Industry index | B2 B USD3000 | 01/05/2010 | 12/28/2007 | Hurricane Swiss Re
Industry Class
cVI
Successor
. . uUsD Hurricane X
US wind Industry index N/A B 3000 01/05/2010 12/28/2007 Industry Class Swiss Re
D-VI
Multiperi Various N/A N/A USD5000 | 0805/2010 | 12/28/2007 ng;’sssg"l |” Swiss Re
Multiperi Various N/A N/A USD5000 | 0805/2010 | 12/28/2007 ng:sgl” Swiss Re
I . Swiss Re (for
California | - Parametric | 5.4 N/A USD2500 | 01/09/2000 | 12/31/2007 | REIWOOUX | iiccioused
earthquake index Class A X
thired party)
I . Swiss Re (for
California |- Parametric | g, NA | UsD22770 | 01092000 | 1213172007 | REIWCX T discioused
earthquake index Class B X
thired party)
I Swiss Re (for
California 1, iryvindex | Ba3 N/A USD5000 | 01/09/2009 | 12/31/2007 | REIWOOdX | o iccloused
earthquake Class C X
thired party)
I Swiss Re (for
California 1, iryvindex | Ba3 NA | USD13050 | 010912009 | 1273172007 | REAWOOd X iccloused
earthquake Class D X
thired party)
I Swiss Re (for
California 1\ trvindex | B2 NIA USD 4520 | 01/09/2000 | 12/31/2007 | REIWOOdX | iccioused
earthquake Class E X
thired party)
I Swiss Re (for
California 1) iryvindex | N/A NIA USD2000 | 01/09/2009 | 12/31/2007 | REIWOOdX | o iceloused
earthquake Class F X
thired party)
Extreme N/A A2 A USD 10000 | 01/15/2013 | 02/19/2008 | NAMANSEMIES | vy ich e
mortality 1Class A
L . Newton Re .
Multiperil Indemnity N/A BB+ USD150 00 01/07/2011 02/21/2008 2008 Class A Catin
Parametric Queen Street
EURO wind index N/A BB+ EUR 70 00 03/21/2011 03/14/2008 | Series 1 Class | Munich Re
A
. Queen Street
] Parametric ) .
EURO wind index N/A B EUR 100 00 03/21/2011 03/14/2008 | Series 1 Class | Munich Re
B
Multiperil Indemnity | N/A BB USD7600 | 0410712011 | 0331/2008 | SELATCRE | chubp
L . East Lane Re
Multiperil Indemnity N/A B- USD 70 00 04/07/2011 03/31/2008 Il Class B Chubb
Multiperil Parametric |\ o B- USD5500 | 04/07/2011 | 03/31/2008 | E3EANERE T o b
index 1l Class C
Japan earthquake Pali'igw:):nc Ba2 N/A USD 300 00 05/24/2011 05/14/2008 Muteki Zenkyoren
US wind Indemnity | Ba2 NIA Usd 15000 | 06/05/2009 | 05/30/2008 Mag?;:S"ZRe Home wise
US wind Indemnity B1 N/A USD6000 | 06/05/2009 | 05/30/2008 Mag?;;’s"eB Re | Home wise
N . Residential Re
Multiperil Indemnity N/A BB USD 125 00 06/06/2011 05/30/2008 2008 Class 1 USAA
N . Residential Re
Multiperil Indemnity N/A B USD 125 00 06/06/2011 05/30/2008 2008 Class 2 USAA
Multiperil Indemnity | N/A BB+ | USD10000 | 06/06/2011 | 05/30/2008 |esidential Re | ;o) n

2008 Class 3
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L . Valais Re
Multiperil Indemnity Ba2 N/A USd 64 00 06/06/2011 05/30/2008 Class A Flagstone Re
L . Valais Re
Multiperil Indemnity B3 N/A USD 40 00 06/06/2011 05/30/2008 Class C Flagstone Re
Multiperil Indemnity B3 N/A USD6700 | 06/06/2011 | 06/06/2008 Né'lzzg ge Glasir Re
Multiperil Indemnity B3 N/A USD4500 | 06/06/2011 | 06/06/2008 Nﬁ'lsa‘;;‘ Ee Glasir Re
Multiperil Indemnity B2 N/A USD6457 | 06/06/2011 | 06/06/2008 NeH'IS:s“S ?e Glasir Re
Multiperil Indemnity | N/A Bb+ USD 25000 | 06/07/2011 | 06/17/2008 W"z'g(‘)'; Re Altsate
Multiperil Indemnity N/A BB+ USD 26000 | 06/07/2011 | 06/25/2008 | CaelusRe Na&‘zj’:u";’;de
Multiperil Indemnity | Baa2 BBB USD 26000 | 06/07/2011 | 06/25/2008 | Vo9 iap'ta' Swiss Re
Multiperil Various Ba3 N/A USD2250 | 06/07/2011 | 06/25/2008 | Vo9 gap'ta' Swiss Re
Multiperil Various N/A N/A USD6390 | 06/07/2011 | 06/25/2008 | Vo9 gap'ta' Swiss Re
Multiperil Various N/A N/A USD4260 | 06/07/2011 | 06/25/2008 | Vo9 gap'ta' Swiss Re
US wind Industry index |  N/A BB- USD7000 | 12/8/2010 | 07/28/2008 B'CUI‘;SCS?:S‘ Allianz
US wind Industry index | N/A B+ USD3000 | 12/8/2010 | 07/28/2008 B'C”fa SCS"I;S‘ Allianz
US wind Industry index |  N/A B- USD2000 | 12/8/2010 | 07/28/2008 B'C”fa SCS"C"‘S‘ Allianz
Multiperil Various N/A BB+ USD 200 00 08/05/2011 08/01/2008 | Topiary Cpital Platinum
Multiperil | Industry index | N/A B+ USD5000 | 02/24/2012 | 02/19/2009 A‘C'EI‘ZSF:‘;V SCOR
Mitiperiul | Industry index | N/A B+ USD 10000 | 02/24/2012 | 02/19/2009 Atc'?zgezv SCOR
Mitiperiul | Industry index | N/A B USD5000 | 02/24/2012 | 02/19/2009 Atc'?zgeav SCOR
US wind Indemnity | N/A BB USD15000 | 03/16/2012 | 03/10/2009 | E° L”alne Re | Chubb
. . 30/1 Mystic Re 11 Liberty
Mltiperiul Industry index N/A BB USD 225 00 03/20/2012 312009 2009-1 Mutual
L Blue Coast .
Multiperil Modelled Loss | N/A BB- USD 180 00 04/16/2012 04/16/2009 Class A Allianz
Multiperil Various N/A N/A USD6000 | 05/06/2010 | 04/28/2009 S;Zif::‘l’\'/” Swiss Re
USwind | Industry index | N/A BB- USD7500 | 051002012 | 05/05/2000 | 'S R;C'ass Assurant
USwind | Industry index | N/A BB- USD7500 | 051002012 | 05/05/2000 | 'S Ré Class | assurant
L . Residentail Re
Multiperil Indemnity | N/A BB- USD7000 | 06/0622012 | 05/28/2009 | AL USAA
L . Residentail Re
Multiperil Indemnity | N/A B- USD 6000 | 06/0622012 | 05/28/2009 | AL T USAA
L . Residentail Re
Multiperil Indemnity | N/A BB- USD12000 | 06/06/2012 | 05/28/2009 | LR USAA
Multiperil Various B2 N/A EUR 50 00 06/09/2012 06/09/2009 Lanus Munich Re
Clabash Re 1lI
Multiperil MITT N/A BB- USD 8600 | 06/15/2012 | 06/10/2009 Class A ACE
Seriess 2009-1
Clabash Re 1lI
US earthquake MITT N/A BB+ USD 14 00 06/15/2012 06/10/2009 Class B ACE
Seriess 2009-1
Us wind Indemnity B+ USD 200 00 05/06/2011 07/28/2009 Parkton Re | NC JUA/IUA
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