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The Index Value is based on Peak Ground Acceleration (PGA), as measured by 1,034 Kyoshin-Net (K-NET) stations located
throughout Japan

For any Earthquake Event, the Index Value is calculated by the Event Calculation Agent using the following Index Formula:

1034

1, =10,000x>" ""w x g,

Where: W, = the weight of Calculation Location |

. |28.375111x(x;;—0.05)°
g;; =min ;
' 6.2700602
[PGA at Station j due to event i} Fef 2 e
X, = max- .
=L 0.05 event i,
station j
reparts the

The number resulting from the Index Formula is rounded to the i ~. STE o e o]
nearest whole integer in order to obtain the Index Value X

i,/

If the Index Value exceeds the Attachment Index Value, linear

reduction of principal (USD 300 mn) between Attachment Index
Value and Exhaustion Index Value
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Morningstar Direct™ | Print Date: 2012/08/11

LGT (Lie) Cat Bond CHF B 110102678633

Portfolio

Asset Allocation 2011/12/31

Asset Allocation Long%  Short % Net %
@ Cash 39.97 0.00 39.97
@ Stock 0.32 0.00 0.32
: : : : @ Bond 5972 0.00 59.77
: : : : ® (Oth 0.00 0.00 0.00

0 50 100 o

Top 10 Holdings 2011/12/31

Sector % Assets
CS | (Lux) FI Rt Strat IB USD — 3.86
Calypso Cap Li FRN — 3M
Merna Reinsurance |i 144A FRN - 3.24
Lakeside Re li 144A FRN — 3N
LGT (Gue) ILS Plus USD IB — in
Nathan Limited 144A FRN — 2.77
Vita Cap Iv 144A FRN — 2.07
Foundation Re li 144A FRN — 2.05
Lodestone Re 144A FRN - 2.02
Residential Reins 2010 144A FRN — 1.96
% Assets in Tap 10 Holdings 27.60

Total Number of Stock Holdings
Total Number of Bond Holdings
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Historical Lane Financial Insurance Return Index (LFIRI)
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Historical Lane Financial Insurance Return Index (LFIRI)
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