
 



 



Expectation in 5 years 1.3 1.4 1.4 1.5 1.5

1 in 20 event in 5 years 2.9 2.8 2.7 2.6 2.5

S&P down 10% 2.0 2.0 2.0 1.9 1.9

Black Monday 2.6 2.4 2.3 2.3 2.1

Global Financial Crisis 4.4 3.7 3.4 3.2 2.8




