Line

10

11

12

Description
Average
Risk Weighted EV
Risk Measurement
RMK Capital Allocation
RMK Capital Amount
Premium to Surplus Ratio
Duration of Capital Need
Regulatory Capital Amount
Total Calculated Capital
Total Actual Capital
Assumed Inv Ret on All Cap

Total Return on Capital

WC Base WC - Cat WC Total

5.85 -0.5 5.35

4.03

-1.32

0.02

1.32

3.00

3.00

100.00

101.32

71.33

0.05

0.13

Table 2 Summary Values

Home
Base

7.32

Home -
Cat

-2

Home
Total

5.32

-8.10

-13.42

0.17

13.42

3.00

1.00

33.33

46.76

32.92

0.05

0.21

Stock Base

11.81

Stock -
cC

-3.9

Stock
Total

791

-30.19

-38.10

0.48

38.10

38.10

26.82

0.05

0.02

Bond

20.88

15.54

-5.34

0.07

5.34

5.34

3.76

0.05

0.23

CDSs
Base

6.37

CDS
CcC

-2.6

CDS
Total

3.77

-17.79

-21.56

0.27

21.56

21.56

15.18

0.05

0.08

Aggregate
43.23
-36.51
-79.74

1.00

79.74

133.33
213.08

150.00

0.29
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