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Undertaking #26

MPI to chart out the efficient frontier for Basic 3 and Basic 5 for slide 9.

RESPONSE:

Please see Attachment A.
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Analysis based Real Liability Benchmark

/ﬁ’,” Efficient Frontier for Asset Classes

Efficient Frontier for Asset Classes
Considered for Basic 3 (Selected) and Basic 5
(Shadow 1).
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|Basic.5 similar to BASIC.3, but with 24% RRBs |
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Basic.3 was selected in the ALS.
(shown here relative to Real Liability Benchmark)
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