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 Credit 
Rating 

Market 
Value 
($000s) 

Modified 
Duration 

Capital Charge Capital 
($000s) 

STS AAA  
- 

 
- 

1.00%  
- 

STS AA  
- 

 
- 

1.20%  
- 

STS A  
- 

 
- 

1.60%  
- 

STS BBB  
- 

 
- 

2.80%  
- 

   
- 

 
- 

  
- 

Non-STS AAA  
4,718 

 
0.40 

12.50%  
590 

Non-STS AA  
- 

 
- 

13.40%  
- 

Non-STS A  
- 

 
- 

16.60%  
- 

Non-STS BBB  
- 

 
- 

19.70%  
- 

Non-STS BB  
- 

 
- 

82.00%  
- 

Non-STS Unrated  
- 

 
- 

100.00%  
- 

   
4,718 

 
0.40 

  
590 
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 Figure #3  
 
 

Credit 
Rating Standard Bond Senior STS Non-STS 

AAA 2.30% 1.00% 12.50% 
    

LMIE 
Allocation $25,644 $58,980 $4,718 

$ Increase $20,925 $54,262 0 
Multiple 3.4X 10.5X 0 
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