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FOR IMMEDIATE RELEASE

PRIMUS POSTS CREDIT SWAP PORTFOLIO DETAILS TO ITSWEB SITE

Hamilton, Bermuda - June 23, 2010 — Primus Guaranty, Ltd. (the “Company”) (NYSE:PRS) today
announced that details on Primus Financial Products, LLC’s credit swap portfolio, as of June 21, 2010,
is now available to the public on the Company’s Web site at www.primusguaranty.com.

About Primus Guaranty

Primus Guaranty, Ltd. is a Bermuda company with operations in New York, Boston and London.
Through its subsidiaries, the company is a leading manager of corporate credit assets and provider of
credit protection. Primus manages assets in structured credit funds and operating companies, across a
range of asset classes — including investment grade, high yield and leveraged loans — using both cash
and synthetic instruments.
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