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CVAR of PV CC + PV Unfunded PBO at Year 10 (risk)

Retirement Plan for Employees of Southwest Gas 
Corporation / 
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Surplus Risk Distribution 
(12 months)

VaR95  =  $197.9mm

CVaR95 = $252mm
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Surplus Risk Distribution 
(12 months)

VaR95  =  $163.7mm

CVaR95 = $206.2mm
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https://russellinvestments.com/us/solutions/defined-benefit

