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AAOIFI: Accounting and Auditing
Organisation for Islamic Financial Institutions

ART: Alternative Risk Transfer

Cat Bonds: Catastrophe Bonds

CatEPuts: Catastrophe Equity Put Options
CATs: Catastrophes

CBOT: Chicago Board Of Trade

EVT: Extreme Value Theory

GEV: Generalized Extreme Value

GPD: Generalized Pareto Distribution
ILS: Insurance-Linked Securities

ILW: Industry Loss Warranties

LIBOR: London InterBank Offered Rate
LOL: Loss On Line

MEF: Mean Excess Function

NP: Normal Power

NPV: Net Present Value

PCS: Property Claim Services

PML: Probable Maximum Loss

POT: Peak Over Thereshold
Q-Q Plot: Quantile-Quantile Plot

REG: Risk Retention Group

ROL: Rate On Line

SPR: Special Purpose Reinsurance
SPV: Special Purpose Vehicle
VaR: Value at Risk
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