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x£2-1 CATEOEME (Bl : 2009F 0 F7T)
5 1% | L e e LY L e
2009 Q1|Atlas V Ltd. Series 1 |SCOR $50M | JE A CR) 2.44% L+1,450 34| TRS
Series 2 $100M | M= CK) 1.03% | L+1,150
Series 3 $50M 1.67% L+1,250
East Lane Re III Ltd. Chubb $150M |7 E}! U4 1.24% L+1,025 34| TRS
Ny =y
Mystic Re 1T Ltd. Liberty $225M | JEIkSECK) 1.41% L+1,200 34| TRS
Mutual 7= CK)
2009 Q2|Bule Fin II Ltd. Allianz $180M | JEk 5 CR) 1.91% L+1,350 34 | MTN
Hh5% CR)
Successor 1T Ltd. Swiss Re $60M | JE K ECR) 7.66% |MMF+2,738| 3 4 | MMF
= CR)
Ibis Re Ltd. Series A |Assurant $75M | JEKECR) 1.09% | L+1,025 | 34F| TRS
Series B $75M 2.28% L+1,425
Residential Re |Class1 |USAA $7T0M | JE K ECR) 1.53% | L+1,300 | 34F|MMF
2009 Litd. Class 2 seoM | HECR) 3.34% | L-+1,700
Class 4 $120M 1.05% L+1,250
TANUS Capital Ltd. Munich Re €50M | JE7k s (B 2.45% E-+900 34FE | MTN
HWEC(MVI)
Calabash Re Class A |Swiss Re $86M |E/KECK) | 2.04% | L+1,525 | 34E|MTN
11T Ltd. Class B s1aM |HECR 0.53% | L-+550
2009 Q3|Parkton Re Ltd. JUA/NC $200M | EIKkSECK) 2.01% |MMF+1,050| 2 4 |MMF
Eurus IT Ltd. Hannover Re | €150M |J&7K 2 (Fk) 1.79% E+675 3 |MMF
2009 Q4|Multi Cat Class A |Agroasemex | $140M |JEUKE 4.65% |MMF+1,150| 3 4 | MMF
Mexico Class B $50M |HEE 4.07% |MMF+1,050
Class C ssoM | T T 9906 [MMF 11,050
Class D $50M 2.39% |MMF+1,050
Montana Re Class A |Flagstone Re| $60M |[E/KECK) | 2.16% L+975 34E | TPR
Ltd. Class B seoM | HEECR) 3.91% | L+1,32
Atlas Re VI Capital Ltd. |[SCOR €70M | JEl sk 2 (%) 2.53% E+950 4,54 TPR
= CR)
Successor X Class I-S1 |Swiss Re $50M  |JEAECK) | 10.12% 2,500 14 | MMF
Ltd. Class I-U1 $soM | M= OR) 3.96% 1,396
Class [-X1 ssoM | VREW®D g0 T o0
Longpoint Re |Class A |Travellers $250M | JEIkSECK) 0.85% | MMF+540 | 3 4 |[MMF
IT Ltd. Class B $250M 0.85% | MMF+540 | 3 4F
Lakeside Re II Ltd. Zurich $2256M  |HUE CK) 1.55% | MMF+775 | 4 & | MMF
Redwood Capital XI Swiss Re $150M | Hb7E CR) 1.60% | MMF+625 | 1 4 |MMF

(i) Munich Re B#HE &b S W ZR T EVE £~ 7 —1EK
TPR: Tri-Party Repo TRS: Total Return Swap MTN: Medium Term Note MMF: Money Market Fund
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x2-2 CATEOREM (Bl : 2010FE 0T

N 17 p N HFIR . o
ellee: e vt | ROEL s wiik | hr—m| W | e
2010|Foundation Re IIT Ltd. Hartford $180M | JEskECK) 0.86% PCS MMF +575 4 4 | MMF
Q1 [Merna Reinsurance 111 Ltd. State Farm $350M | HiE CR ) 0.43% |Indemnity| MMF+365 | 34 | MMF
uccessor td. |Class wiss Re L 7K XK 94% ybri +1,
S X Ltd.|Cl 11 BY3 Swiss R $40M | JEIKTE CR /RO 8.94% Hybrid MMF+1,695 | 3 4 | MMF
HiZ (HA)
Class II CL3 $35M | Uk CR /B 5.58% Hybrid MMF +1,175
Class IT CN3 $45M | EK S CR /) 3.81% Hybrid MMF +975
2010|Ibis Re Ltd. Series 2010-1 Class A |Assurant $90M | JE sk CR) 1.36% PCS MMF +620 34F | MMF
Q2 Series 2010-1 Class B $60M 2.75% PCS MMF +925
Johnston Re Ltd.|Series 2010-1 Class A [NC TUA/JUA| $200M | JE/k 5 CK) Year 1: | Indemnity Year 1: 34 | MMF
via Munich Re 1.58% MMF +625
America Year2&3: Year 2 & 3:
(MRAmM) 1.93% MMF + 700
Series 2010-1 Class B $105M 1.59% | Indemnity | MMF+650
Lodestone Re  |Series 2010-1 Class A |National $175M | UK ECK)  HEECR) | 9.60% PCS MMF+625 | 34 | MMF
Ltd. Union Fire
Series 2010-1 Class B I(%Shur?gwf $250M 1.66% PCS MMF + 825
artis
Eos Wind Ltd. |Class A Munich Re $50M | EskECK) 1.38% PCS MMF +680 34F | MMF
Class B $30M | JEK 5 CR /R 1.39% Hybrid MMEF + 650
Blue Fin Ltd. |Series 3 Class A Allianz $O0M | EUkFECK) HIEECK)| 4.97% | Modeled | MMF+1,400 | 44 | MMF
Loss
Series 3 Class B $60M 1.59% Modeled MMF +925
Loss
Caelus Re II Ltd. Series 2010-1 Nationwide $185M | EUKECK) HIEECK)| 0.97% |Indemnity| MMF+650 | 34F | MMF
Residential Re |Class 1 Series 2010-1 |USAA $163M | JEUkFECK) HIFECK)| 0.87% |Indemnity | MMF +660 34 [ MMF
2010 Ltd. Class 2 Series 2010-1 $73M | SEHEW KT K | 181% |Indemnity| MMF+890
Class 3 Series 2010-1 $53M 3.81% |Indemnity | MMF +1,300
Class 4 Series 2010-1 $118M 2.98% |Indemnity | MMF+1,300
Merna Reinsurance 11T Ltd. State Farm $250M | EUKECK) HIFECK)| 0.04% |Indemnity| MMF-+405 | 34 |MMF
M KRS EFK
2010{Shore Re Ltd. Series 2010-1 Class A |MPIUA via $96M | E Ik CR) 1.47% |Indemnity | MMF+700 34 | MMF
Q3 Munich Re
(MRAm)
Green Valley Ltd. Class A Series 2 |Groupama 134 (EUR |Jak s (BK) 0.84% |Parametric| Euribor+350 |2.54F | MTN
via Swiss Re | 100 mn)
2010|Calypso Capital|Series 2010-1 Class A |Axa 371 (EUR |k % (%) 1.08% PERILS | Euribor+350 | 34| TPR
Q4 |Ltd. 275 mn)
Mariah Re Ltd. Series 2010-1 American $100M | ZEEHEFN 1.67% PCS MMF +625 34E | MMF
Family
Residential Re |Class 1 Series 2010-1I |[USAA $210M | E/KECK) HIEECK)| 0.87% |Indemnity | MMF+625 |3.54: | MMF
2010 Ltd. Class 2 Series 2010-IT $50M | FEW KT EPK | 1.819% MMF +725
Class 3 Series 2010-11 $40M 3.81% MMF +1,075
Atlas VI Capital Ltd. Series 2010-1 SCOR 99 (EUR |Jak (%) 4.80% |Parametric| Euribor+1,050 | 3.54F | TPR
75mn) | HIEE(HA)
Vega Capital  |Series 2010-1 Class C |Swiss Re $64M  |JEUKECR/HA /B | 1.296% PCS, LIBOR+565 | 34F | MTN
Ltd. Series 2010-1 Class D $43M  |HECK/HA) 6.528% | PERILS, | Zero Coupon
Parametric Bond
Mariah Re Ltd. Series 2010-2 American $100M | ZEHN 3.77% PCS MMF+850 | 34 | MMF
Family
Lodestone Re  |Series 2010-2 National $125M | EUKECK) HECK)| 0.95% PCS MMF+600 | 34F | MMF
Ltd. Class A-1 Union Fire
Series 20102 Insurance $325M 128% | PCS | MMF+72%
Class A-2 (Chartis)
Montana Re Series 2010-1 Class C |Flagstone Re $T0M | EUKECK) HIEECK) | 3.82% |Parametric| LIBOR+1,190 | 3 4E | TPR
Ltd. Series 2010-1 Class D $80M | JEUKEFECK/ A = ) 6.24% LIBOR +1,640
HEE CR)
Series 2010-1 Class E $60M | JEIKECR/ H A/’ 3.31% LIBOR +950
MR CR/BA)
Successor X Ltd.|2011-1 Class III-R3  |Swiss Re $65M |k ECR) 4.771% Modeled | LIBOR+1,275 | 3 4 | MTN
2011-1 Class I11-S3 $50M | HiEECk/30) 5.63% | Loss, |LIBOR+1450
2011-1 Class III-T3 $55M 6.90% Parametric LIBOR +1,600
Green Fields Capital Ltd. Groupama 99 (EUR | &k (%) 0.88% | PERILS | Euribor+350 | 44 | MTN
Series 2011-1 Class A via Swiss Re 75 mn)

(HAT) 2 — 1 &R L,
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(1) (U AEBEPE

CAT f3ZEBFAETH 205, &FY
Z 7137w (LIBOR OE# ) 2 7 iCifis
W), 72, SPVOEMHY X7 KD T,
EARRZEZ 7 LYy b (B « VX7 &)
I, Fi, CAT HZ (CREXK P EKE
&) oFEE, HRTEPRFEOH N &I
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H# | HX | S&P |y | CAT
vy | e | s | KR i
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) I (2008,1~2011,74)
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i | mig | 500 | KR T
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HAEME | 022 | 1.00 | 008 | 0.56 | 0.02
S&P500 | 0.77 | 0.08 | 1.00 | 0.22 | 0.34
/S | 0.20 | 056 | 022 | 1.00| 0.09
CATHE| 036 | 002 034| 0.09 | 1.00
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el & G4

0:CAT ERREEDOEAMNIMHER (0<0<1)
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