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SCHEDULE 6A – Additional securities disclosure for insurance linked securities
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	Rulebook item reference
	Page
	Comment (if applicable)

	1.
	The securities
	
	

	1.1
	The minimum denomination of the Securities.
	[bookmark: Text9]     
	[bookmark: Text26]     

	1.2
	A statement that only qualified investors, as defined in, or for the purposes of, Section 10 of the Risk Transfer Regulations 2017, may invest in the Securities.
	[bookmark: Text27]     
	[bookmark: Text34]     

	2.
	The underlying investments / collateral asset(s)
	
	

	2.1
	A description of the investment criteria that will be used to select the underlying investments / collateral asset(s) backing the issue where the proceeds from the issue are not being held in a cash account.
	[bookmark: Text28]     
	[bookmark: Text35]     

	2.2
	Where the underlying investments / collateral asset(s) are admitted to trading on a market, the name, address, country of incorporation, nature of business of the issuer of the underlying investments / collateral asset(s) and name of the market on which the underlying investments / collateral asset(s) are admitted to trading.
	[bookmark: Text29]     
	[bookmark: Text36]     

	3.
	Structure
	
	

	3.1
	A description of the structure of the transaction and the key transaction parties and agreements, including, if necessary, a structure diagram.
	[bookmark: Text30]     
	[bookmark: Text37]     

	3.2
	Details of the issuer’s authorisation and, if the issuer is a cell in a PCC, any limitations imposed on it.
	[bookmark: Text31]     
	[bookmark: Text38]     

	3.3
	A description of the entities participating in the transaction and a description of the functions to be performed by them.
	[bookmark: Text32]     
	[bookmark: Text39]     

	3.4
	If the issuer is a cell in a PCC, a description of the arrangements between the cells and how cells, within the issuer, are segregated from each other.
	[bookmark: Text33]     
	[bookmark: Text40]     

	3.5
	The name, address and significant business activities of any loss adjuster, resetting agent, calculation agent or insurance manager or equivalent, together with a summary of each such person’s responsibilities, and a summary of the provisions relating to the termination of the appointment of each such person and any alternative or replacement of each such person.
	[bookmark: Text41]     
	[bookmark: Text57]     

	3.6
	The names and addresses and a brief description of:
	
	

	3.6(1)
	the ceding (re)insurance company;
	[bookmark: Text42]     
	[bookmark: Text58]     

	3.6(2)
	the party responsible for holding and investing the collateral;
	[bookmark: Text43]     
	[bookmark: Text59]     

	3.6(3)
	if different from the party referred to in item 3.6(2) above, the party responsible for ensuring that any payments to the cedant or investors are made in line with the requirements of the contract for risk transfer;
	[bookmark: Text44]     
	[bookmark: Text60]     

	3.6(4)
	the custodian, if any;
	[bookmark: Text45]     
	[bookmark: Text61]     

	3.6(5)
	the swap counterparties, if any; and
	[bookmark: Text46]     
	[bookmark: Text62]     

	3.6(6)
	the banks with which the main accounts relating to the transaction are held.
	[bookmark: Text47]     
	[bookmark: Text63]     

	4.
	Information concerning the (re)insurance agreement:
	
	

	4.1
	A description of the key terms of the (re)insurance agreement policy and insurable risk being ceded to the issuer.
	[bookmark: Text48]     
	[bookmark: Text64]     

	4.2
	The risk period of the (re)insurance agreement.
	[bookmark: Text49]     
	[bookmark: Text65]     

	4.3
	The underlying terms of the (re)insurance agreement in relation to premium and any other payments payable to the issuer.
	[bookmark: Text50]     
	[bookmark: Text66]     

	4.4
	A description of the loss trigger for claims.
	[bookmark: Text51]     
	[bookmark: Text67]     

	4.5
	In respect of transactions where payment in respect of the underlying insurable risk is triggered by the occurrence of specific event(s) (as opposed to the incurrence of a loss), details of where information on the underlying insurable event can be obtained, if available, and the name and address of the agent (if any) that will determine if the insurable event has crystallised.
	[bookmark: Text52]     
	[bookmark: Text68]     

	4.6
	In respect of transactions where payment in respect of the underlying insurable risk is triggered by the incurrence of a loss, a description of the claims process (under both the ceded insurance policy and the reinsurance arrangements) and the name and address of the agent (if any) that will determine if the insurable event has crystallised.
	[bookmark: Text53]     
	[bookmark: Text69]     

	4.7
	A description of any collateral drawdown mechanisms.
	[bookmark: Text54]     
	[bookmark: Text70]     

	4.8
	A description of any collateral release mechanisms.
	[bookmark: Text55]     
	[bookmark: Text71]     

	4.9
	A description of how capital is returned to holders of the Securities.
	[bookmark: Text56]     
	[bookmark: Text72]     
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