9Zi iiiiiiiiiiiiiiiiiiiM iiiiiiim iiiiiiiiiiiiiiiiiiiiHiiiiiiim iiimM iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii 52 po2 gqe|;e|® 2w 0% :x;puaddyv

SZI inuninuiiiiiiiiMiiiiiiiiiiiiiiMiiiiiiiiiiiiiiiiiiiiiig o i mnunaa oA S93U 04 3aNay

PZL 11mwmwn g 1 i LML 2 L i a2 3 AW i i a2 i i i i i im suo ;Snpuo s S't7
OZI iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii s)lnsdj pue s;sAleue [eDUjdm~" tz’ tl
9LL idiiiiiiiiiiiiiM i vopnqu N sjp 3;logjdd X q pdzqejdUudQ £°'t7

LIL TR e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e eene e eeenernnygrynyyyr suvopnqu iSjp 0 |q e ;s

LUJ i L[);[Jm]u L7
scasse lepueuy 4322OP Aijadojcl ug}jej p

8 O L iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiyiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinii aspoa ++uiojoajj :x;pudddyv

90 L iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniiiiniiiiiiiniiiiiiiiigg Sd3udjojoy

£0OL diiiiiiiiiiH iiiiiiiiiiiiiiiiiim e i suojsnpuo” tT
68 e umu 6upud uoifdo ind ucadojng ja“jseq -z - ajduiexa [Baunawn]l\| E°Ff
08 ... Tt e inu sm9|gojd 6upud uo\\do mouB|nw4o”™ |[Buopeunsa Z'E

LL TECRERRRER R e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e en eyl U O ;)D n pOj)U| [.*E
il uojiBjnujJO-j |pno}*enen uj siuajgojd 6upud uoqdQ 4

L iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniiiiiiiiiim iH Hiiiiiiiiiiiiiiiin sapo3 es;)ewpau)e|f]| pa)aala$ :xipudddyv
99 i GG sdDbDuajdjdy

99 i iiiinniniiiiiiiiiiiiiig vojsnpuo 3

99 i Aprus Jeanaw n|\| fz

£9 i A2isua®ui )[nej0Q 6uiAjBA-am ij[  £*3
09 MMMEMEMUIIUITIIITAITAIE NI AT A )1Siid)U | )[nBA9Q JUB}ISUO03 3*3
6t7 HLEEEEREREERRRERErr tee AN T ML T REEEEEE T ENE T TR e PR e e e e i (e teeee e e i e e e e e i Ululili U O jpnp O J1U | Lz

1 O
Binuujoj |es!l1fl|eue-twas§ VAD SNl a4l l uotiBjgties Z

9 £ iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiagg vojsnpuo 3 v
£3 Wi e e e e e e e e e e e e e e e e e e e e e e e e e e iy 5|spow wio ~-paanpay £4
£L  niimmimimmimiNin NG s jspouw dn|BA-mj;j 3*t
EL dbiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinniiiniiiiniiiiiiiininiiiinniiiniiiiiiiiiiiiiiggg vopDnpoifuf 14

sanbjugDe”™ 3cm 3Ly, Bujsn ypans éupuy [

SOd=Pp SHvsrcepug

sIUdHKD



5 Valuation of Catastrophe Bonds

Gl
e2
a3
e4
a5
&6

Snmulation study of the insanppe noddl fit e I J0m 175
Erpprica application to foreign exdaernge Imimiimimimiiiimmm_ 1SO
Codusos TN MMM M EIMEMNIITI M I IMImEImir il nNammm | nes
Referenoes TN 1s6

7 A Cointegration Analysis of Cross-Currency Basis Swap Drivers 205
71 INntroducton iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinnniiiiiiiiiiiiiiinnnniiiiiiiiiinn 2006
72 Oocss-auaraecty besais goead deternmrinants ... ... HA . 8
7Aa Regesson aaysis of . RUED acss-autTaecy bedas snwep ggoeads vaun 224
75

* List of figures

List of tables

Index

239



