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Run Prior Model Versions in the Latest Software

» Exports

Import/ » Geocode/ » »
Upgrade Re-Goocode Analysis Results

i
i *
New/Updated
Models New CLF
Latest Latest ot Latest
Exposure Geography ResultsDB
Latest Financial MOdNI
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Prior Version Model Event Sets Available

Analysis Settings

Model: AlR Default

#Catastrophe Peril Analysis

Region: Eurcpe -
Event Set: 10K European AP (2019) - Standard
Perils:

Earthquake " Tropical Cyclone
Wind

Storm Surge ’

Earthquake Shake
Fire Following
Sprinkler Leakage Precipitation Flood

Landslide

Tsunami

Liquefaction

Event Set Filter: Filters not applied

Demand Surge: O With  ® Without »

Financial Settings:  Correlation: Off -
Disaggregation: Cn -
Average Properties: Off -

For Invalid Con/QOcc Pairs:  Ignore

Apply location terms for residential contracts:

Flexibility: Loss Medification Factor:  None

Baseline Analysis: MNone

Move Marine Craft Geocodes to Coast

M
Severs Storm

Severe Thunderstorm ’

Winter Storm

AIR default behavior

Ml 4

-

-

Other Perils:

Inland Flood ’

Wildfire/Bug
Terrorism

Coastal Flo

Analysis Settings

Maodel: AIR Default

M Catastrophe Peril Analysis

ER

Region: Eurcpe A
Event Set: 10K Eurcpean AP (2019) - Standard
Perils: 10K European AP (2019) - Standard

Central European Inland Flood Historical (2019)

re Storm

_ Europe EQ Full Historical (2018)

Europe Wind and Severe Thundersterm Historical (2019)
South East Europe AP Historical (2018)

10K European AP (2018) - Standard

Central European Inland Flood Historical (2015)

Europe Wind and Severe Thunderstorm Historical (2018)
Event 5et Filte

inter Storm

Demand Surge: O With  ® Without r

Financial Settings:  Correlation: Off A
Disaggregation: On -
Average Properties: Off -

For Invalid Con/Qcc Pairs:  Ignore A

Apply location terms for residential contracts:

Flexibility: Loss Modification Factor:  None

Baseline Analysis: None

Move Marine Craft Geocodes to Coast

©2019 AIR Worldwide

AlR default behavior  ~

M 4

-

Other Perils:

evere Thunderstorm  g*

Inland Flood ¢
Wildfire/Bushfire
Terrorism g%

Coastal Flood
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Software Performance Enhancements Yield Faster
Runtimes Across Various Workflows

Detailed Loss Analysis Hazard Analysis CLF Exports

W)
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SQL 2016 Means Reduced Results Database Sizes

Significant improvement in SQL query
performance
- g Reduced disk space demands

For the technologically inclined, AIR is leveraging
Columnstore, which allows for high data compression

)

AIR
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Location-Level Event Intensities (LLEIs) Are Now
Available for ALERT™ Events Sets

Hazard Results Intensity
Tropical Cyclone e
I'l LlocationID | Llatitude | Longitude
Maximum Wind Speed | Maximum Wind Speed Units | Duration | Duration Units = Surge Depth | Surge Depth Units
» 357424 29615601 | -82.335302 7173 MPH 13.00  HRS 000 FT
398017 29.621201 | -82.339302 71.29 | MPH 13.00 | HRS 0.00 FT
3598018 29.621201 | -82.335602 7141 MPH 13.00  HRS 0.00 FT
398019 29.621201 | -82.331902 7158  MPH 13.00 | HRS 0.00 FT
388020 29.621201 | -82.328102 7174 MPH 13.00  HRS 0.00 FT 8
3598606 29626801 | -82.335602 70.97 | MPH 13.00 | HRS 000 FT [ P ro V I d e S T rO n S p O re n C y
398607 29.626801  -82.331902 71.21 | MPH 13.00 | HRS 0.00 FT
358608 29.626801 | -82.328102 71.389 | MPH 13.00 | HRS. 0.00 FT
358609 29626801 | -82.324402 7162 MPH 13.00  HRS 000 FT
=4 Facilitates Understanding s

Data Last Update: 08/21/2018 11:49:26 AM

Map Lavers
~  Overview Map

Search | Active Layers || Legend

4 Michael 2018 Wind Footprint Qj
W 20-60 ?
s md SUpports Validation —_—
W 120+ i

Q = ()

Esri, HERE, Garmin, @ OpenStreetMap contributors, and the GIS user community

)
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Project Import and Export Streamlines Data Transfer

. H Manage Projects - O X
Entire projects can be exported and
. . . . Choose Project
imported, including:
) . . Export will include: Exposure Data Results (CLF) Unicede/2 @
—  Exposure views with filters
. . . Mame v Created Date ¥ | Created By W | Description il
- Reinsurance information (.rpx) O | DefaultUw 07/16/2018 11:46 AM | DEFAULT DO NOT DELETE - Default Underwriting Praje...
— Currency rates O | AirTestPraj 07/16/2018 3:48 PM | AIR-WORLDWIDE\i58147
— Detailed loss templates O | Ryan 07/16/2018 4:34 PM | AIR-WORLDWIDE\I62929
_ UN/2 and CLF files O | Demo 07/17/2018 1:12 PM | AIR-WORLDWIDE\i20827
. . O | BH 07/17/2018 2:18 PM | AIR-WORLDWIDE\I63128
Allows users to retain the structures of their ) Test Project 07/18/2018 438 PM | AIR-WORLDWIDE\65544
O | Commercial Accounts | 07/21/2018 10:54 AM | AIR-WORLDWIDE\I62194

exposure data (views/sets)

User can select which specific artifacts to
export

Provides single package of files
Import allows user to seamlessly re-create

exposure structures (project, exposure views, Select Loss Results (CLF) v
exposure SeTS) A Confirm Exposure & Select Formats ~
Touchstone 2018 projects can be imported B ——— N
and upgraded in Touchstone 2019 A Bxport Options v
Close on Export Export
=a
©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 10 f_.?_,-_' Al R



Brand New Touchstone APIs

©2019 AIR Worldwide

Pre-Import

Pre-Import
Data Validation Geocoding

R

Geospatial Hazard Analysis Data Quality
Template Analysis Template Template

Analysis Template

Loss Grouping Loss by Zone

Confidential: For European Seminar Attendees Only
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Integrate into Your Microsoft Excel Data Scrubbing

Exposure Results

Home Insert Page Layout Formulas Data

¢‘ Profiles: Property ~ | Analysis Name:

Review

View

CAT Modeling

a‘ Run Loss 9 | Display My Jobs

PR
e Update Account & Refresh Job List ‘ \i

Start Bind View ) Notifications Reset AIR
Analysis Account € Delete Account Results © Show Log Files

S Detailed Loss Analysis
Initialize

Select Profile Pre-Risk Live Account Results ] Utilities

e
©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 12 ’_.-._.,-,-_" AI R



Create an Automation Folder for CSV Files

B =

EE

Microsoft*
? ~ SQLServer
==
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Delivering Analytics Throughout the (Re)lnsurance Value Chain
& Sequel

==
Z AIR
. Portfolio Rollu
Multi-Class Data Geomnl Extreme Event RealTme Andl T
Capture Modeliing eal-Time Analytics
ExposLre Bibuiions.
Anc.jl.yhcs Hazard Analytics
Pricing Exposure
Workflow & Data
Quote Augmentation

Portfolio
Optimisation

g - v 4
Automation & APIs
©2019 AIR Worldwide Confidential: For European Seminar Attendees Only
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Touchstone Can Now Ingest Exposure Data
from Sequel Impact at the Click of a Button

TOUCHSTONE

Exports AIR Import Express
e —>

Read
SQlite Validate Geocode CEDE™

_(All Lines of Business) SQlite

Sequel Impact

5‘3

Configurable

Mapping Tables
Exposure Data
(All Lines of Business)
o
©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 16 V= AI R



Future Vision: Additional Data Transfer Capabillities

Between Sequel Impact and AIR Products
_ Sequel Impact

)

!

7

Touchstone and

) n‘? ) V'I
"‘% Touchstone Re
_—
> "'%'7% Touchstone
- Focus™
==
> '#E?é:i ARC Cyber
g Application
_—
‘l' > T ACm Arium
“'@ Application
Exposur > % Custom
(All Lines of Applications
©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 17 z—:— AI R
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Touchstone Re Goes Livel

TOUCHSTONE Import Export Tools Admin Help

Home | Example Company %

ull Companies i Portfclios

My Companies Al Companies

om e

MNew Delete Refresh

¢

Audit History

Latest News

ALERT Worldwide| AIRCurrents  AIR in the News  AIR Events

O Tropical Cyclone Marcus
The strongest tropical cyclone in 30 years, Marcus made landfall in Darwin, Northern Territory, Austral
ACST (00:00 UTC). It struck the capital city as a Category 2 storm on the Bureau of Meteorology scale
hurricane on the Saffir-Simpson scale) with a minimum central pressure of 993 mb and maximum sust|

Il Company Name v | Company D ¥ | ExposureSets | Latest Exposure Year T | Regions W

Example Company 2

| (
Home = Example Company X
—]
== Company Data

All Exposure Sets
4 Recent
Example Company Exposure 2

Example Company Exposure 1

All Company Loss Sets
4 Recent
] Bamplecir2
Example CLF 1

Company Loss Sets Latest Result v

4/3/2018
Pina Calada Umbrella - Loss Analysis

Home  Eaamgie Company X

EXPOSUFS Sats tramce Company troouuee 2

EpcneFires Ve 217 -t wins

Latest Activity ¥

4/3/2018
Create Program

= 1 Showe only rows withca

downing power lines and trees. It then passed over the northern coast of sparsely populated Kimberty
continuing westward away from land.

O Tropical Cyclone Kelvin
Tropical Cyclone Kelvin made landfall near Anna Plains Station, 250 kilometers (155 miles) south of Bre

Kimberley Coast of Western Australia, at about 7 am. on Sunday February 18, 2018, local time (23:00
sustained winds of 148 km/h (92 mph). A red alert was issued across Wester Australia as the storm in]
As well as damaging winds, Kelvin delivered intense rainfall to the region, resulting in widespread floo:

Prod

Reing

5> Unted Sates
Sl imured | Raka Sramiums Raten Toyrcl MarketShares

L Programs

©2019 AIR Worldwide
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Updated and New Models Coming to Touchstone Re

CATRADER® Parity
Models

*US and Canada MPCI
and Crop Hail

e China MPCI

eTerrorism
e Pandemic

©2019 AIR Worldwide

Updated Models

* US Hurricane (including
Offshore)

e European ETC
(including GB Storm
Surge)

* Central Europe Inland
Flood (including
Poland)

*New Zealand
Earthquake

Confidential: For European Seminar Attendees Only
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CATRADER to Touchstone Re Migration Tool

CATRADER To TouchstoneRe = Ehu

TouchstoneRe SQL Server SDGTSAIODEA\SAL2016

CATRADER Database AIRCT2Exp -
Facilitates

TochstoneRe Database AlRExposureRe i tra nsfer Of

SAL Server Login airadmin CATRADER TO

SQL Server Password TOUChSTone

Re
CATRADER CLF Source Directory \\SDGEmeraldEGDB\AIrConfigData
TouchstoneRe CLF Directory \\SDGEmeraldEGDB\DataShare

(@ All Companies

7] AMER PHYS ASSUR CORP Separafe
! o
© company Fitter V| AMER PREMIER INS CO from
With Programs Expiing On o Afler |~ [ e g o
ograms Expiring M| AMER PROFESSIONALS Touchstone
1/ 12010 ] _| AMER PROTECTION INS =
| AMER RE CORP GROUP Re
Treaty Status " | AMER RE-INS CO
] Bound 7| AMER RELIABLE INS CO |
BT Authorized 7| AMER RESOURCES INS i
B Submitted /] AMER ROAD INS CO I . o
— | AMER SAFETY CAS INS I Provides erX|b|I|’ry to
/| AMER SAFETY INDEM GO :
- 7] AMER SAFETY INS CO migrate all or .
l Get Company List ] | AMER SAFETY INS GRP selected companies
/| AMER SECURITY INS CO i
/| AMER SELECT INS CO
| Celculate Space | V] AMER SERVICE INS CO
V| AMFR SKYI INF INS CO T
| Migrate To Touchstone Re | < ] I g

]
g
8
z
<
g
&

4292 of 4285 companies selected. L '| af
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Migrating Data from CATRADER to Touchstone Re

Companies

Programs (including inuring/assessment/source relationships)

CLFs/DLFs

User-Defined Categories or UDCs (Company and Cat Programmes)Portfolios

Portfolios

Program Event Filters for Crop Models

Advanced Loss Modifications and Custom Aggregate Models and LOBs

CLF Loss Market Shares

W)

AIR

©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 22
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Touchstone Re Import Functionality

Prior Version Import Functionality

UNICEDE/2 Exposure
CLFs/DLFs
CATRADER Companies

Touchstone to Touchstone Re Data Transfer

Summer 2019 Enhanced Functionality

CEDE to UNICEDE/2 Import
Touchstone Re Companies
Loss Market Shares for CLFs

©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 23 “75 AI R



Calculate CLF-Based Loss Market Shares

Analyze CLFs against custom ALERT Event Sets

E AlR ImportExpress

Import Typet  Company Loss File (CLF) -
* Import a set of Company Loss Files,
Import Data Details
Input File: * \\esdt7\Import\Envision_2018\CLFs\ToCombine\CA_v7_EQ_FF_G| ‘o
CLF Set Name: * CA_v7_EQ_FF_10K

Company Name: * On The Fly ~ * Anew company will be created.

Type: 10K with Historic and World Scenarios
Expanda’GEnerateI Generate Loss Market Shares I
Currency Rate: AIR Default R

Expand Multi-Year Analysis

. Demand . Year
Maodel Name # | Version Peril it Modified | Currency Count
AIR Earthquake Model for the U5, and Canada 11 I 10.4.0 EQ Yes Ne LCL 3,447
<

Event
Count

4,182 CA_v7_EQ_FFR

Loss File Name

>

Typhoon Jebi 11/8/2018 6:00:00 PM
Type of posting Posting date:time EST Summary Scenarios Downloads
Post Landfall 2 11/8/2018 6:00:00 PM (V] (V]
Post Landfall 1 9/9/2018 6:00:00 PM [] []
Landiall 9/4/2018 7:00:00 PM [] []
Summary Downloads

Posting Date: 11/8/2018 6:00:00 PM

Simulated Event Set

Mote: The "All simulated scenarios” set consists of all the events simulated by AIR using the event's actual parameters.

The "Select simulated scenarios” set consists of a subset of the full distribution that is most reprezentative of the range
of potential industry losses.

Close after Import

“

CATRADER Version 19 and 20 and TS Re Selected set of simulated scenarios

TOUCHSTONE Version 5.1 and 6 Selected set of simulated scenarios %
==
©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 24 f.-—-_"
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Program Relationships Tab Simplifies Structuring
Complex Structures

P TouchstoneRe®

TOUGHSTUNE _4 Import Export Tools Admin Help

—
Home gl Example Company %

=
== Company Data ~
== @@ @0

All Programs
4 Recent
I Corporate Cat Program to b...
Europe Cat Cover
US Cat Program
Inuring Quota Share

Inuring Catbond
+ View Mor

|_|Re;uhs v

Program: corporate Cat Program to be priced

# | Program Details

Program Type: Inception Date: Expiration Date: Modified:
Catastrophe Excess of Loss 01/01/2019 * 12/31/2019 ¥ 3/26/201% by AIR-WORLDWIDE\IS1778
Currency Rate Table: Save Terms in: Display Terms in: Units:

AIR Default - US Dollar ~ UsDollar * Ones -

Layers Program Opticn P Adjustments

Corporate Cat Program to
be priced

Europe Cat Cover Inuring Catbond US Cat Program

Inuring Quota Share FHCF Program

_— e
Key: SOURCING AND ASSESSMENT INURING

L |

Run Analysis ~ Save

Available Program Templates

Company = Assessment

T Mame « ¥ | Date Range .
i
B | Europe Cat Cov... | 1/1/2019-1.

2/3...

N O

Cat XOL Quota Share
Agg XOL Cat Bond
LW Ground Up

Relationship Properties Manager

Select any program on the stage to
view or modify its relationship
properties

©2019 AIR Worldwide
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Touchstone Re Supports More Complex
Reinsurance Structures

e — ~» More flexible inuring and
al bon ~
Cat Bond A-2 source programmes

Cat Bond A-3 relationships

L

« Support for multiple
exposure sets

Layer 4-2

DA

« Ability to specify layer
specific perils

Collateralized Cat Layer
1

1st Event Cat
Coverage Program

(<)
(8]
=
@©
—
3
(]
=
(&)
x
o
®©
2
=
o

(:

N
>
A
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Enhanced CLF Management Functionality

AlR ExportExpress

X
Export Type:  Company Loss File (CLF)/Associat 0

Contains losses by line of business, area, and subarea
for each event.

+ Source Results | % Options % LOB Mapping

Analyses to Export: @

ID | Name Project Name | Database Name | Result Type Created
O = A3 Aa =

@ 7156 TEST- Loss Analysis wEventiD LMFO4  MR_test

(0} | 7153 | TEST - Loss Analysis wEvent!D LMFOS_LM | MR_test

(") | 7152 | TEST - Loss Analysis wEventID LMFOS MR test
<

- - - Push results

MRA_TEST_RES CLF 3/26/2019 5:43:29 PM

MR_TEST_RES CLF 3/26/2019 5:42:51 PM

straight to

MR TEST RES CLF 3/26/2019 5:42:47 PM ¥

Comments:

Number of CLF Cores:  Min: 1 Max 4

Save to CLF

Destination Path: |\\;:5dt?\]mport | o Browse

Base File Name: |TEST - Loss Analysis wEventID I.MF04|

Associate Loss to Company

Loss Set Name: TEST - Loss Analysis wEventID LMFO4

Business Unit  TouchstoneReDefault -
SQL Instance:  CSGTS1DBNNSQL2016 -
Company: TouchstoneRe_Training -

Close on Export

©2019 AIR Worldwide

Confidential: For European Seminar Attendees Only
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Enhanced CLF Management Functionality

Company Loss Set Manager

O e « >

Sort: Date Installed - newest on top

Katie_CombinedCLF
Exercised Combined
TH_FL_MoD5_10K_GR
TH_FL_TC_10K
UK_US_TSvb_EQ_TC_10K_GR

-

Name: UK_US_TSvé_EQ_TC_10K_GR

Description; | Generated by Touchstone ver. 6.0.04446 (Friday, July 13, 2018 10:37:02 AM)

ACP Result Set Name UK 8 US - Loss Analysis for CLF

Description
Analysis Target Info

Exposure View: UK & us

Imported: 7/25/2018

Type: 10K with Historic and World Scenarios

Generated: 7/13/2018 by AIR Worldwide

Loss Market Shares:

Not Generated | Generate

Madified: No Expanded for Multi-Year Analysis: Not Expanded Expand

Model Info || Loss Info

Display Currency: ~ US Dollar * AR Default ¥ Ones ~ | |Generate Summary
Assign currency and exchange rate settings, then click Generate Summary.

Model Name & AALTEV SD 20yr
All Models 5,281,439 9,703,126 21,851,536
AIR Extra Tropical Cyclone Model for Europe 41 167,854 481,433 735,765
AR Earthquake Maodel for Alaska 14 5,214 68,431 0
AlR Earthgquake Maodel for Hawaii 13 17,558 213,354 [}
AIR Earthquake Madel for the U5, and Canada 11 1,735,605 5,657,079 8,996,163
AIR Hurricane Model for Hawaii 23 91,717 1,424,325 0
AIR North Atlantic Basinwide Hurricane Model 27 3,262,538 7,820,776 14,591 532
AR Earthquake Maodel for the Pan-European Region 31 a52 33,505 0

Agg/Occ:

Aggregate

S50yr
35,591,669
1,421,151
54,454
62,304
18,406,156
44,550
26,307,310

]

- EP Type:

100 yr
47,873,086
2,218,079
144,127
371,028
28,168,768
522,434
35,977,398

0

Return Period

250 yr
64,105,541
3,353,829
269,471
1,254,552
41,667,957
7,028,591
58,219,546

0

-

500 yr
81,920,518
4,743,681
419,832
2,314,266
52,695,220
16,520,017
71,087,560

45,766

1000 yr
99,168,282
6,093,886
714,710
3,547,538
62,400,572
27,205,583
95,574,388

209,583

©2019 AIR Worldwide
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Expanded Loss Dashboard Shows More Views of Risk

# TouchstoneRe®

TOUCHSTONE/2  import Export Tools Admin Help

Home  US_Models L3Exp... %

Loss Result: 13_M25_3I_as_032003583061 Display Currency: USDollsr = AIRDefault = Thousands  +
=
== Company Data Company Contract 100% Particivation 3 [Aggregate | | [swndarder | [TailValuestRisk| = select zorers v
1 Programs Select Layerls) - Met Retained Gross Participation 4 Oceurrence EP Value - 5 v
Net
View By Perspective Participation 2P Type Zone and Peril
All Results Summary EP Table - Result: L3 M28
* Recens Standard/TVAR =  Program/layer ~  Agg/Occ ~ Perspectve ~ | Perl = | AAL(EV) gp | Inwestment | Attachment | Expected | Exhaustion 59, 2% 1% 04% 0
]  13.m28 51.05_032003583061 9 v 9 P Amount Probability % Loss % Probability % -
13_M11_SI_CATROND_032003. STD_EP Program AGG Contract Al Perils | 3,086,765 2,464,294 000 0.00 0.00 000 7,682,653 9,878,741 11,810,825 13,931,601 1630
occ Cortract All Perils I 1,530,363 1,522,652 0.00 000 0.00 000 4235951 5054871 7,769,716 10,194,095 12,26 ®
STO_TVAR Program AGG Confract All Perils |54525,374 2,486,031 0.00 0.00 0.00 000 10315051 12,765,738 14776911 17571447 20,25
STD_TVAR Program occ Contract All Perils Is,ozl,ms 1,613,109 0.00 0.00 0.00 000 6379676 5581739 10,463,348 13,208,802 1552 -
< ", v
Event Loss Summary Table - Result: L3_M28 S QS 032003583061, Program: US_Models | 3Exposures |3 M28 51
2000% =
- Contract Loss
L800 % Catalog Type | Year EventID | Peril | Model | CompanyLoss
- Program Program
L1600 % sTC 5945 40331 ws 28 21,225,909 21,225,909 21,225,909
1400 % STC 3456 23289 WS 28 19,663,816 19,663,816 19,663,816
1200% sTC 1501 10154 WS 28 18,672,650 18,672,650 18,672,650
1.000% sTC 822 5516 ws 28 17,485,705 17,485,705 17,485,705
0.800 % STC 9991 68006 WS 28 17,379,567 17,379,567 17,379,567
0600% sTC 4825 32602 W5 28 17,040,875 17,040,875 17,040,875
0400% sTC 2210 15080 WS 28 17,007,275 17,007,275 17,007,275
=] se 6250 42446 WS 28 16,661,971 16,661,971 16,661,971
0200% =
5136 So1m L01M 501N B01M 1001M 1201M 140tM sTC 730 5286 ws 28 15,896,436 15,896,436 15,896,436
sTC 3229 21836 WS 28 15,611,565 15,611,565 15,611,565 a
<[ 1 » - ° " ° " ° '
—
- —
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Touchstone Re Significantly Improves the
Performance of Client Portfolio Run Times

Up to 4x as Fast as CATRADER when Run More than 1.5x as Fast as CATRADER
at Subarea by Programme with Zones when Run at Event Total by Programme
Portfolio Analysis at Subarea and 25 Zones Portfolio Run at Event Total by Program
25
10
20 8
wn
g 15 5 6
5 g 4
’ - N Hm B
5 0
L I : z Z
Client Portfolio A Client Portfolio B Cores
m CATRADER mTouchstone Re B CATRADER mTouchstone Re

Note: Single program run times have generally improved but show variability based on exposures, analysis options

==
©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 30 ’_.3-_' AI R
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Portfolio Rollup Powered by Analyze Re WIll
Significantly Improve the Speed of Analyses

Analyze Re Rollup

TOUCHSTONE/€

N

Loss Data Flow {% Analyze Re\

Scalable
Data Management
[s]e]sle]elele]s]
[s]s]s]s]s]s]e]s]
- H

High Performance
Rollup

/

W
| |

©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 31 {;;___'_-5 AI R



Implementing Analyze Re Rollup Will Be as
Simple as Clicking a Checkbox

New Portfolio Loss Analysis
Portfolio:  MultiProgramType_ 032902327578 ~ #| O] Analyze Re Rollup
Amnalysis Settings
Loss Diagnostics
Portfalio Filter Event Set: World All Perils (10K Time Dep Hybrid) N 4
| Analysis Settings
Cutput Options o o _ N
Analysis Management Demand Surge: CDWith O Without @ Pragram specific
) Perils
Earthquake 1" Tropical Cyclone Severe Storm Other Perils:
Earthquake Shake Wind Severe Thunderstorm Inland Flood
Fire Following Winter Storm Wildfire/Bushfire
Terrorism @
Coastal Flood
Multi-peril Crop
Crop Hail
Pandemic
©2019 AIR Worldwide
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Run Time (Minutes)

Sample Portfolio Performance Improvements
with Analyze Re Rollup

Reinsurance Porffolio 1 Reinsurance Portfolio 2
250 232 G140
=) 118
£ 120
200 184 >3
o 100 90
150 é 80
c
@
100 60
40
50 0
7 5
0 I 0 |
Standard portfolio  Portfolio analysis  Portfolio analysis Standard portfolio  Portfolio analysis  Portfolio analysis
analysis with Analyze Re  with Analyze Re analysis with Analyze Re  with Analyze Re
Rollup enabled  Rollup enabled Rollup enabled  Rollup enabled
(Initial) (Subsequent) (Initial) (Subsequent)

—S
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Touchstone Re APIs Automate Workflows

Create and delete Monitor the status of
companies your activities

Import and delete CLFs
Create and delete
exposure sets

Submit program and Create, retrieve, edit,
portfolio loss analyses

and delete programs
Export DLFs

Retrieve zone sets

Calculate CLF loss
market shares

©2019 AIR Worldwide
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Automating the Reinsurance Pricing Workflow -
Adhering to Your View of Risk

Cedant A
TOUCHSTONE

Data provided:

\
Attach & Create .
W > . Loss Analysis
T Import Exposure View
\ IpX

)
Database

Rt
E TOUCHSTONEI" €

Create Import UN/2 & Enter Treaty Loss Analysis
Company CLF Structure

A———

:|||

AIR

I
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Automating the Reinsurance Pricing Workflow—
Does the CLF Adhere to Your View of Riske

Cedant A

Comment5 = Description
Comment6 = Analysis Target Info
. Comment7 = Exposure View: Cedant A
° Comment8 = Exposure View Filter: Not defined
quq prOVIded' Comment9 = * ApplyAsOfDate: -
Commentle = Exposure Set(s): 1
Commentll = AIRExposure_DemoDefault, CedantA
Comment12 = Exposure Statistics
Commentl3 = Total RV: 1496947260001.97
Commentl4 = o Hazard Models Options
Comment15 = Event Set Name: 10K US AP (2017) - Standard
Commentlé =  Event Set Type: Stochastic
Commentl? = 0 Not defined
Commentl8 = 4 Perils
Comment19 Multi-peril Crop
Comment2@ [ ] Coastal Flood
COmeTeZT [ ] Crop Hail
Comment22 = [x] Earthquake Shake
Comment23 = [x] Fire Following
Comment24 = [x] Inland Flood
Comment25 = [x] Landslide
Comment26 = [x] Precipitation Flood
Comment27 = [ ] Pandemic
Comment28 = [x] Sprinkler Leakage
Comment29 = [x] Severe Thunderstorm
Comment30 = [x] Storm Surge
Comment31l = [x] Wind
Comment32 = [ 1 Terrorism
Database Comment33 = [x] Tsunami

Comment34 = [ 1 wildfire/Bushfire
Comment35 = \ [x] Winter Storm /
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Sample API Solution — Select Data

[ ] CedantA

CedantA_Default_ROHKH_23_NT.clf
CedantA_Default_ReHKH_27_NT.clf
CedantA_Default_RERKE_23_NT.clf
CedantA_Default_RORKH_27_NT.clf
CedantA_Default_R1@KH_23_NT.clf
CedantA_Default_R1@KN_27_NT.clf
CedantA_Default_NT.evi [68 Kb]
CedantA_Default_REHKH_23_NT.evt
CedantA_Default_ReHKH_27_NT.evt
CedantA_Default RERKE 23 NT.evt
CedantA_Default_RERKH_27_NT.evt
CedantA_Default_R1@KH_23_NT.evt
CedantA_Default R18KN_27 NT.evt
CedantA_2818_log.ldf [2,8%98 Kb]
CedantA_20128.mdf [18,486 Kb]

[ ) CedantB

CedantB_Default_REHKH_27_NT.clf
CedantB_Default_RORKH_27_NT.clf
CedantB_Default_R1eKN_27_NT.clf
CedantB_Default_NT.evi [67 Kb]

CedantB_Default_ROHKH_27_NT.evt
CedantB_Default_ReRKH_27_NT.evt
CedantB_Default_R1GKN_27_NT.evt
CedantB_2018_log.ldf [1,84%9 Kb]
CedantB_2018.mdf [1,078,985 Kb]

Select Folders to Submit New Jobs

[1 Kb]
[34 Kb]
[1 Kb]
[13 Kb]
[48 Kb]
[4,427 Kb]
1 Kb]
1 Kb]
1 Kb]
1 Kb]
17 Kb]

[
[
[
[
[
[1,218 Kb]

[2 Kb]
[1 Kb]
[259 Kb]

[1 Kb]
[1 Kb]
[1,218 Kb]
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Sample API Solution — Touchstone Re Company
Created and CLF Imported

[6] - CedantA Completed

Import CLF - 100%

oM D D8 R R A N D4 8 R SRR R DHC R R R e b R R Rk

Cedant Mame: Cedanth
3/19/2@19 92:14 AM

oM D D8 R R A N D4 8 R SRR R DHC R R R e b R R Rk

SR o SRR R SRR R o O R R R OB S R R OROR R R R R R R Rk

Analysis Info

R K

[3/19/2819 ©9:14 AM] - 18K US AP (2818) - Warm 55T Conditioned Hurricane: True
[3/19/2@19 9:14 AM] - Storm Surge: True

[3/19/2819 9:14 AM] - Wind: True

SR o SRR R SRR R o O R R R OB S R R OROR R R R R R R Rk

Touchstone Re

0 R D4 0 OB N R 8 3 D0 R 00 8 R 3 0B 0 0 D4 N b 8 80 O 0B 0B D N 6 ORC DR 0 R R 08

[3/19/2819 9:14 AM] - Created new company: Cedanth

[3/19/2@19 9:14 AM] - Submitted import CLF: CedantA_Default_NT

o 4 D T8 R R N DM R R 0 DM R R R b R R R e

Workflow Complete
3/19/2819 9:14 AM

oM D D8 R R A N D4 8 R SRR R DHC R R R e b R R Rk

\

”
b

t

AIR
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Sample API Solution — Run Through Touchstone

[7] - CedantB

Loss = 61%

Running

Cedant MName: CedantB
3/1%9/2@19 9:14 AM

Analysis Info

[3/19/2819 9:14 AM] |- 18K US AP (2818) - Warm 55T Conditioned Hurricane: False
[3/19/2819 9:14 AM] |- Storm Surge: True
[3/19/2819 2:14 AM] |- Wind: True

Touchstone

[3/19/2819 9:14 AM] |- Attached CEDE database: CedantB 2818
[3/19/2819 9:14 AM] |- Created new project: CedantB

[3/19/2819 9:14 AM] |- Submitted loss analysis: CedantB_2818 Default
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Use Touchstone APIs 1o Build Integration

Data Source Data Import Project .
TOUCHSTONE Management and Export Management Analytics
) | Data Source Data Import Company .
TOUCHSTONEI( Management and Export Management ERAE
TOUCHSTONE

150+t

40% of Clients Use
Touchstone APIs

©2019 AIR Worldwide
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Build Your Custom View of Risk Using Touchstone Re's

Advanced Loss Modifications

Event-Based Adjustment Factors

e Adjust losses based on events in the AIR
catalogue by area and line of business

Program EP-Based Adjustment Factors

e Adjust ground-up losses for programs based on
the EP curve for specific models
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Event-Based Adjustment Factors Allow You to
Customise Your View of AIR Models

Account for model variations discovered as part of your validation process

Incorporate new scientific findings that might alter model output prior to the
release of an updated model

Account for secondary or sub-perils or special losses not included in the original

Investigate the sensitivity of model results

Apply safety loads for large events to develop a conservative approach to risk
management
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Admin Console Provides an Interface for
Managing Event-Based Adjustment Factors

Administration Console

Object Management <

Aggregate Program Analysis Template

{’f] Event Based Adjustment Factors

Object Management > Event Based Adjustment Factors

Aggregate Portfolio Analysis Template
. Zone Set Manaﬁer

Event Based Adjustment Factors

‘ User Administration

@ Global Defaults

I Bvent Set Mansgement
K Loss Defauts

B License Management
B HPC Resource Management

d Server Administration

N7 Object Management

Event Based Adjustment Factors B[ Event Based Adjustment Factor Set 1 -

Ome [ * o
Description:

Display: All Objects -

Sort: Date Modified — newest Created: 03/28/2019 by AIR-WORLDWIDE\I61778

= New Event Based Adjustment F... Modified: 03/28/2019 by AIR-WORLDWIDEI61778
. b > 0
Filter Models by Event Set:  wiorld All Perils (10K Time Dep Hybrid) -
Download Sample [Fxport Clear

@ |ModellD = ¥  Model T | Model Version ¥ | Base Name ¥ FactorByArea 8 LOB T | Factor By Event 7
123 AIR Hurricane Viodel tor Hawail 430 LE_X_H25 v v
E |27 AIR North Atlantic Basinwide Hurricane Model 21.00 19 X _H27 v b
[ |28 AIR Winter Storm Model for the U.S. 190 18_X_H28 v v
[ AIR Tropical Cyclone Model for Canada 100 15_X_H30 v
E |21 AIR Earthquake Model for the Pan-European Re... | 2.1.0 18 X H31 v v
[ |33 AIR Earthquake Model for Southeast Europe 100 13 X_H33 ¥
[ |41 AIR Extra Tropical Cyclone Model for Europe 6.10 19 X_H4l ]
E |42 AIR Winter Storm Model for Canada 100 15 X _H42 MIF
[ |43 AIR Severe Thunderstorm Model for Europe 100 18_X_H43 v
el i 100 17_X_Had v
51 AlR Earthquake Model for Austral: 410 17 X H31 v
£ |52 ER Earthquake Model for Japan 63.0 17¥H5214 |
[ |s3 AR Earthquake Model for New Zealand 400 19_X_T53TOT v
O |54 AlR Earthquake Model fer Scutheast Asia 310 17 X_H34 b
[ |55 AIR Earthquake Model for China 120 07_X_H55 v
[ AIR Earthquake Model for India 100 16_X_H38 v
O |60 AIR Northwest Pacific Basinwide Typhoon Model | 2.0.0 19 X_Hed i
«| n v
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Review Results With or Without Event-Based
Adjustment Factors

New Loss Analysis 2019 Cat Program

Template: AIR Default Aggregate An

Program: 2013 Cat Program

i A W
pc
Analysis Settings o
Loss Diagnostics N *
- - Demand Surge: Owith O Without @ Program specific  #
[ Analysis Settings
QOutput Options
Analysis Management _";_‘ Perils

[l Earthquake  #* ropical Cyclane evere Storm
arthquake Shake Wind
ire Following

[ Other Perils:

Inland Flood
Wildfire/Bushfire
[ Terrarism  #*
Coastzl Flood

Severe Thunderstorm

finter Storm

Multi-peril Crop

Crop Hail
[] Pandemic

_* | Event Date Filter

Start Date: @ Program Specific () User Specified:
End Date: @ Program Specific () User Specified:

[] Consider events from program inception date

IED Settings: Use |atest IED

EP Adjustments: O With O Without @ Program Specific

Custom LOBs: O With O Without @ Program specific

Event Based Adji Factor: |

Analysis Mame: 2012 Cat Program - Loss Analysis l
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Programme EP-Based Loss Adjustments Enable You o
Modify Losses Based on Your Knowledge of Loss Experience

‘ Fine-tune model results to fit observed loss history
‘ Adjust losses to match model results from an alternative model

‘ Apply special conditions that cannot be explicitly modelled

Account for exposures that are dissimilar from AIR Industry Exposures

i
— 3
-‘?S
4

AIR
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Example: Matching Modelled Losses with Your

Ground-Up Loss Experience at Low Return Periods

20
18 -

o~
\

Loss, USD Millions

©2019 AIR Worldwide

o ON M
L

ON M O
\

—=Qriginal OEP
—=Target OEP

10 20 30 40
Return Period in Years
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EP Adjustments Screen Enables You to Define

Target Points on an EP Curve

Program: 2015 Cat Program

( 4} | Program Details

Program Type: Inception Date: Expiration Date: Medified:

Catastrophe Excess of Loss  01/01/2019 * 12/31/201% ¥ 3/28/2019 by AIR-WORLDWIDEAS1778
Currency Rate Table: Save Terms in: Display Terms in: Units:

AIR Default A US Dollar * US Dollar v Ones

Layers Program Opticns Relationshipsf EP Adjustments

Enable EP Adjustments

1“ |

Run Analysis | Save

Copy from P‘rogram| | Reset All | 9

ModelID ~ T | Description ¥ | Modified ¥ ° || AIR Severe Thunderstorm Model for the U.S. and Canada

15 AIR Earthguake Model for the Caribbean o

18 AIR Japan Inland Flood Model Point | Return Periad (yr) DisplayValue .

Adjustment Method:

20 AIR Severe Thunderstorm Madel for the... Yes Point 1 10 3,022 @ Amount © Percent
s IR FIOTHEERE o gl 1T Fawan . Paint 2 15 4,005
27 AIR Basinwide Hurricane Model for Nort... Point 3 20 4888 Target Curve:

) (0 Agg EP @ Occ EP
28 AIR Winter Storm Medel for the U.S. L . Point 4
30 AIR Tropical Cyclene Mode| for Canada Scaling Method:
31 AIR Earthguake Model for the Pan-Euro... i Scale -
33 AIR Earthguake Model for South East Eu...
41 AIR Extra Tropical Cyclone Model for Eur... RPInterval Min:  RP Interval Max:
42 AIR Winter Storm Model for Canada ° =
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Use Aggregate Model Builder to Develop Loss
Estimates from Any Type of Risk

Sums Insured
Event-Level

for Custom Ground-Up

Damage

Losses
Factors

Lines of
Business

Apply Treaty Terms

=
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Event Set Management

Event Set Management

Model Management

Model Management
@ Event Set Management > Model Management

Customn Models  AIR Medels

[ | ModellID ¥ | Model

Custom Models Can Be Applied to Capture
Risk Not Covered by Traditional Models

=== ]

7]

o = * &S 0 Mm
New Download Export Edit Clear Delete
T | Model Version T | Description W | Perl 7T | Region T  Damage Factor File bl
[ | z03 Brazil-EQ L0.0 Brazil-EQ Earthquake | Brazil 203_Brazil_40LOBsDFF.OFF A
[ | 204 Portugal F... | 1.0.0 Portugal Flood | Flood Partugal v
‘ User Administraticn
‘{r:] Global Defaults
'-{E'] Event Set Management
'_.-_r Loss Defaults
License Management
E HPC Resource Management
i Server Administration
N, Object Management . . |'
Create .
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Custom Models Can Be Applied to Capture

Risk Not Covered by Traditional Models

™ Adrinistration Console

Event Set Management £ I
n

Event Set Managemer

Model Management

Model Management

New Portfolio Loss Analysis

Portfolio:

Analysis Settings

Loss Diagnostics

'_-_r Loss Defaults

License Managems

E HPC Resource Mar

"\"ﬂ Server Administrati

i.lh Object Manageme

Partfalio Filter Event Set:
""" | Analysis Settings
‘ User Administratio | Qutput Opticns
Analysis Management Demand Surge:
dy Global Defaults
i Event 5et Manage ,\ | Perils

Earthquake i
Earthquake Shake

Fire Following

MultiProgramType_032801156391

Tropical Cyclone

Wind

v _" [C] Analyze Re Rollup

oo s ﬂ
£X

Template: AIR Default Aggregate A

World All Perils 8 Custom Maodels 10K

O With

(O Without

Severe Storm
Sewvere Thunderstorm

Winter Storm

@ Program specific

"

Other Perils:

Inland Flood

Wildfire/Bushfire

- “J
Terrorism 4@

Coastal Flood

Multi-peril Crop

Crop Hail

Pandemic
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Summary of New Features

Touchstone Touchstone Re

* New import functionality
* Enhanced migration tool
e Complex reinsurance structures

e Sequel Impact integration
e Run prior model version
e Performance enhancements

e ALERT hazard information
* Project import/export
* APIs

» Analyze Re Portfolio Rollup
* Advanced loss modification

* Aggregate Model Builder
* APIs

)

©2019 AIR Worldwide
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Touchstone and Touchstone Re Release Timeline

2018 2019 2020

Migration Phas‘%’,

CATRADER®20.0 | cATRADER21.0 Jj NO CATRADER
Release

Touchstone® Touchstone Touchstone

Touchstone Re

Touchstone Re™ Touchstone Re

ote: V8 CLFs/DLFs from 2020’s release will not be

N
}compaﬁble in Version 21 of CATRADER

©2019 AIR Worldwide Confidential: For European Seminar Attendees Only 55

W



©2019 AIR Worldwide

Confidential: For European Seminar Attendees Only

)



Al S

C
O
=
=
@)
|

4
D
s

%0




