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Repurchase of shares for Employee Participation Plans

Converium Holding AG has repurchased 600'000 shares in the period of January 1
through March 31, 2006 on the SWX Swiss Exchange in conjunction with its share
delivery obligations under the various Employee Participation Plans.

Converium Holding AG will continue its repurchases of own stock in order to
fulfil its share delivery obligations under the various Employee Participation
Plans.

                                   SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the
registrant has duly caused this report to be signed on its behalf by the
undersigned, thereunto duly authorized.
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                                           CONVERIUM HOLDING AG

                                           By:  /s/ Inga Beale
                                                Name:      Inga Beale
                                                Title:     CEO

                                           By:  /s/ Christian Felderer
                                                Name:      Christian Felderer
                                                Title:     General Legal Counsel

Date: April 18, 2006
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