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ethal Pandemic]

excess mortalit
4 Risk Factor
No 348534

Risk Factor* Excess Mortality 1.5 Excess Mortality 4.0
per mille per mille

Equity -20% -40%
Swiss real estate CH 7.5% -15%
Other real estate -15% -30%

BBB credit spread 100bp 200bp

AAA credit spread 54bp 108bp

P&C loss CHF100m CHF200m
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Swiss Re’s Personal Imperatives

Drive the business

Exercise business judgement
Focus on the client

Drive sustainable performance

Show true teamwork
Inspire and engage
Collaborate

Take personal accountability
Improve continually

Stand for integrity

Navigate ambiguity
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Exhibit 1 — Risk Behaviour Diagnostic (illustrative example)

Desired risk management behaviour not evident

Desired risk management behaviour occasionally evident

Desired risk management behaviour usually evident

1

Desired risk management behaviour always evident
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Legal notice

©2015 Swiss Re. All rights reserved. You are not permitted to create any modifications
or derivative works of this presentation or to use it for commercial or other public purposes
without the prior written permission of Swiss Re.

The information and opinions contained in the presentation are provided as at the date of

the presentation and are subject to change without notice. Although the information used
was taken from reliable sources, Swiss Re does not accept any responsibility for the accuracy
or comprehensiveness of the details given. All liability for the accuracy and completeness
thereof or for any damage or loss resulting from the use of the information contained in this
presentation is expressly excluded. Under no circumstances shall Swiss Re or its Group
companies be liable for any financial or consequential loss relating to this presentation.
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