Table 7.1 Standard deviation of the funding level in the final year of simulation. (%)

m | A=0 A=01 | 2=0.2 =03 |[A=04 |2=05 [A=0.6 |2=0.7 |2=0.8 | 2=09
1 | 193 19.6 2020 | 2120 | 2245 |2429 |27.08 |31.88 |41.26 |146.12
3 |28.7 2963 |30.73 |3264 |3381 |3691 |3942 |46.57 |56.83 |294.74
5 377 3863 [39.80 |4319 |4454 |4841 |50.01 |64.06 |7259 |496.00
10 | 62.6 63.86 | 6551 |66.23 |70.72 |8049 |8259 |104.04 |152.03 |502.80
15 | 117.8 | 122.64 | 127.93 | 132.73 | 146.63 | 199.35 | 200.45 | 399.57 | 606.87 | 1393.3
20 | 216.0 | 21857 | 220.22 | 220.96 | 221.32 | 383.35 | 387.09 | 562.95 | 808.68 | 1659.8
25 (2831 |300.16 | 386.94 | 407.20 | 418.32 | 421.05 | 523.54 | 692.82 | 955.38 | 1838.4
MA(1) Parameter =-0.1

Standard deviation =0.188

Initial force of interest =0.031

Table 7.2 Standard deviation of the funding level in the final year of simulation. (%)

m|a=0 A=01 |2=02 [A=03 | 2=04 [A=05 [2=06 |A=0.7]2=0.8 |2=0.9
1 | 1940 |19.26 19.35 19.77 2048 | 2157 23.47 26,53 | 32.64 68.33
3 (2461 | 2517 25.92 27.05 27.99 29.85 31.66 35.83 |4181 85.11
5 | 3047 |31.02 3177 33.66 33.94 36.74 38.03 43.97 49.83 98.00

10 | 4416 | 44.74 45.53 53.08 47.97 52.86 53.07 67.89 71.68 149.26
15| 60.80 | 61.61 62.78 | 63.23 66.42 70.36 75.26 85.73 123.81 178.39

20 | 90.77 | 92.37 95.21 101.17 | 103.20 | 118.85 | 124.18 12517 | 130.12 287.23

25 | 11054 | 127.64 | 13453 | 140.71 | 153.85 | 160.30 | 187.56 188.01 | 188.02 306.67

30 | 150.63 | 154.4 160.8 163.32 | 171.00 | 186.35 | 200.98 254.00 | 303.96 322.43

MA(1) Parameter =+0.1

Standard Deviation =0.188

Initial Force of interest

=0.031




Table 7.3 Standard deviation of the funding level in the final year of simulation. (%)

m|Ai=0 A=01 |[2=02 |[A=03 [ A=04 | A=05 | A=0.6 |2=0.7 | 2=0.8 | A=0.9
1 |1914 (1920 |1936 |19.76 |2046 |21.60 |2343 |26.61 |33.24 |66.85
312451 |2511 (2619 |2713 [2835 |2997 |3229 |36.00 |43.84 |98.24
512991 |3048 |3281 |3381 [3512 [3692 |3960 |4423 |5058 |11043
10 | 4299 | 4354 |51.28 |5347 |5578 |59.37 |60.62 |68.73 |104.88 | 124.56
15 | 5593 |5958 |60.04 |8430 |8865 |9529 |10641 |117.41 |125.69 | 140.78
20 [ 7918 |80.01 |81.38 |116.61 |122.55 | 131.35 | 13540 | 147.53 | 155.82 | 237.23
25 | 103.13 | 104.20 | 112.42 | 127.92 | 132.86 | 133.26 | 149.30 | 150.41 | 166.56 | 287.93
30 | 131.02 | 131.67 | 131.99 | 135.93 | 140.23 | 143.43 | 150.50 | 168.53 | 176.24 | 297.42

AR(1) Parameter =-0.1

Standard deviation =0.18931

Initial force of interest = 0.03041

Table 7.4 Standard deviation of the funding level in the final year of simulation. (%)

m|AiA=0 A=01 | 2=0.2 [A=03 |[A=04 |2=05 [A=0.6 |2=0.7 |2=08 | 2=09
11936 [1974 |2032 |2120 |2248 |2434 |2719 |3203 |4262 |9512
3 12877 |29.67 |3136 |3279 |3463 |3712 |40.76 |4691 |64.12 | 143.39
5 3717 | 3807 |4184 |4348 |4566 |48.78 |53.84 |64.92 |100.50 |201.97
10| 6124 | 6238 |7222 |7837 |86.7/0 |8795 |9227 |106.89 |113.70 | 283.22
15| 71.89 |78.87 |84.98 |9843 |102.24 |112.09 |118.44 |127.56 | 200.39 | 297.14
20 | 107.32 | 160.72 | 188.17 | 200.23 | 203.71 | 224.75 | 227.05 | 236.98 | 372.15 | 407.86
25 | 113.97 | 229.04 | 234.53 | 239.19 | 264.80 | 268.01 | 297.18 | 300.17 | 357.91 | 467/.06
30 | 251.48 | 258.17 | 266.89 | 297.09 | 312.94 | 318.65 | 330.02 | 375.37 | 410.75 | 500.72

AR(1) Parameter =+01

Standard deviation =0.18931

Initial force of interest = 0.03041




Table 7.5 Standard deviation of the contribution rate in final year of simulation. (%)

m | A=0 A=01 |2=02 | A=03 [A=04|2=05 [2=0.6 |A=0.7 | 2=0.8 | A=0.9
1 ]96.2 89.81 83.79 | 7509 |7194 |6384 |59.52 |53.12 |48.88 |90.58
3 |57.02 |56.13 55.17 | 53.70 |53.04 |[5248 |51.05 |[53.94 |54.68 |156.92
5 | 49.75 | 49.61 4954 | 4980 |49.81 |5298 |53.81 |60.13 |67.60 |228.83
7 | 49.00 |49.29 52.00 |53.89 |5476 |5893 |69.98 |109.85 |113.98 | 616.92
10 | 56.10 | 57.29 59.08 | 60.98 |6579 |80.17 |87.21 |195.72 | 320.03 | 816.33
12 | 7386 | 77.37 80.04 | 100.53 | 113.45 | 119.40 | 156.98 | 235.06 | 653.09 | 903.15
15 116291 | 176.55 | 200.74 | 274.59 | 276.70 | 300.86 | 312.56 | 463.71 | 947.64 | 977.04
MA(1) Parameter -0.3
Standard deviation = 0.1808197
Initial force of interest =0.03097
Table 7.6 Standard deviation of the contribution rate in the final year of simulation. (%)
m | A=0 A=01 |2=02 [2=03 [A=04 |2=05 |»=0.6 |[2=0.7 |[2=0.8 | A=0.9
1 |9303 |8495 |7766 |6853 |64.3 5576 |51.18 |4391 |3844 |67.09
3 484 4721 |4599 |4384 |4331 |4169 |4023 |3961 |38.26 | 13857
5 |39.95 3969 |3957 |3899 |3897 |3814 |38.09 |[4099 |4150 |207.03
10 | 37.20 3738 | 3771 | 3907 |3912 |4793 |4832 |5198 | 7251 |310.56
15 | 5217 |54.18 |56.65 |5882 |66.16 |83.01 |92.90 |169.00 | 249.33 | 356.53
20 | 109.14 | 11257 | 113.11 | 115.18 | 128.28 | 142.39 | 183.65 | 200.80 | 307.78 | 374.53
25 | 12390 | 124.87 | 129.45 | 131.32 | 143.08 | 155.60 | 214.98 | 219.86 | 348.92 | 380.10
MA(1) Parameter =-0.1
Standard deviation =0.188
Initial force of interest =0.031




Table 7.7 Standard Deviation of the contribution rate in the final year of simulation. (%)

m|2=0 [A=01 |2=02 [A=03 A=04|A=05|2=0.6 A=0.7 | 2=0.8 A=0.9
1 |93.72 | 83.57 7466 | 63.53 |58.86 |49.53 |44.52 36.54 | 30.50 31.38
3 | 41.45 | 39.86 36.68 |35.74 |3523 |33.00 |31.59 29.71 | 27.38 45.93
5 | 3237 | 31.55 30.15 | 2995 | 2957 |29.00 |28.25 28.00 | 28.83 62.26
10 [ 26.23 | 26.16 | 26.00 | 2547 |2595 |26.06 |29.12 29.39 | 30.87 90.59
152695 | 26.86 |2823 |30.09 |3524 |3997 |40.65 4281 | 47.69 105.74
20 | 33.43 | 33.90 36.11 |37.72 | 3821 |46.95 |46.74 48.25 | 50.34 113.36
25 | 45.88 | 46.82 48.02 |48.64 |50.02 |51.71 |58.97 59.76 | 60.02 116.95
30 | 46.41 | 46.95 4890 |49.61 |52.67 |5530 |61.54 70.89 | 83.56 118.55
MA(1) Parameter =+0.1
Standard Deviation =0.188
Initial Force of interest = 0.031
Table 7.8 Standard deviation of the contribution rate on the final year of simulation.(%o)
m[3=0 [1=01][2=02 [2=03 [2=04]3=05 [3=0.6 |2=0.7 [2=0.8 [2=0.9
1 19830 [8579 |7476 |6162 |5595 |4541 39.73 | 3091 |2450 |18.36
3 13613 [34.14 | 3228 |20.25 |28.62 | 2596 2459 | 2215 |1960 |19.74
512631 | 2534 | 2444 |23.02 |2269 |21.53 20.82 |19.85 | 1844 |22.64
10 | 19.04 | 1868 |1836 |1843 |17.82 |17.59 1754 | 1748 |17.44 |28.98
151701 |16.73 |1657 |16.47 |16.40 |16.35 1654 | 1752 |17.86 | 3343
201520 |[16.34 |16.36 |16.38 |16.38 |16.95 1797 |1985 |1990 | 36.16
2511510 | 1595 |16.05 |16.13 |16.20 | 18.00 1834 | 2197 |2291 |37.69
MA(1) Parameter =+0.3
Standard deviation = 0.1808197
Initial force of interest = 0.03097




Table 7.9 Standard deviation of the contribution rate in the final year of simulation. (%)

m | A=0 A=01 |2=02 |[»=03 |[A=04 |2=05 |2=06 |2=0.7 |[2=0.8 | 2=0.9
1 [91.70 80.58 | 7057 |[61.71 |5358 |46.05 |3896 |3221 |25.67 |2081
3 3523 3345 |3224 |30.74 |2926 |2/.74 |2609 |2420 |2211 |2391
5 |26.89 2576 | 2547 |2481 |2418 |2353 |2286 |2219 |2216 |28.32
10 | 21.04 18.97 1894 2089 |2094 |21.17 |21.76 |23.20 |27.05 |34.52
15 | 19.24 17.74 1912 | 2140 |21.88 |2266 |2399 |2636 |30.75 |35.95
20 | 17.87 1796 |20.08 |2256 |2326 |2431 |2591 |2845 |3246 |36.99
25 | 18.62 1886 |2010 |23.65 |2447 |2567 |2739 |29.93 |33.62 |3855
30 | 18.04 20.09 20.18 | 2466 |2560 |2690 |28.71 |31.25 |34.77 |40.37
AR(1) Parameter =-03
Standard deviation = 0.18009
Initial force of interest = 0.030971
Table 7.10 Standard deviation of the contribution rate in the final year of simulation. (%)
m | 2=0 A=01 [2=02 (=03 |[A=04 |2=05 |[2=06 | 2=0.7 | 2=0.8 | A=0.9
1 [ 8835 7935 | 7110 [6351 |56.37 |4958 |43.04 |36.66 |30.52 |30.70
3 13935 3792 | 3717 |3589 |3457 |3317 |3162 |29.89 |28.70 |44.02
5 |30.20 29.57 2034 | 2929 | 2920 |29.17 |28.79 |28.88 |3262 |58.32
10 | 24.34 24.19 2855 | 2902 2984 |3129 |34.07 |3992 |5356 |76.32
15 | 24.83 2507 | 3425 |3560 |3754 |4046 |4508 |52.82 |66.17 |8042
20 | 27.79 27192 | 3586 [4168 |4416 |47.66 |527/ |6049 |7198 |8357
25 | 32.00 32.25 36.21 |46.31 [49.11 |5292 |5822 |6571 |7595 |8797
30 | 36.67 3702 |3753 |5018 |5322 |57.27 |6272 |70.09 |79.65 |92.78
AR(1) Parameter =-0.1
Standard deviation =0.18931

Initial force of interest

= 0.03041




Table7.11 Standard deviation of the contribution rate in the final year of simulation. (%)

m | A=0 A=01 |2=02 [2=03 [A=04 |2=05 | =06 |[2=0.7 |[2=0.8 | A=0.9
1 /8888 |8158 |7463 |6815 |61.93 |5588 |4993 |44.12 |39.14 |6584
3 |46.20 4511 |45.05 |4407 |43.06 |4197 |40.83 |399% |4504 |87.73
5 | 3755 3714 | 3703 |3828 |3825 |3849 |40.62 |4580 |56.53 |127.45
10 | 34.68 3478 |5212 |5568 |61.12 6992 |7/533 |7835 |80.16 | 13287
15 | 42.92 43.51 86.12 | 93.16 | 102.88 | 106.87 | 110.09 | 114.97 | 121.93 | 154.13
20 | 58.71 59.87 89.75 | 100.53 | 11891 | 126.87 | 135.37 | 145.16 | 159.22 | 176.17
25 | 78.80 80.50 |92.33 |114.19 | 131.01 | 138.98 | 139.00 | 152.90 | 186.44 | 191.48
30 | 99.98 102.16 | 105.12 | 121.75 | 132.43 | 141.99 | 146.48 | 157.97 | 189.04 | 209.17

AR(1) Parameter =+01

Standard deviation =0.18931

Initial force of interest = 0.03041

Table 7.12 Standard deviation of the contribution rate in the final year of simulation. (%)

m | 2=0 A=01 |2=02 |[»=03 |[A=04 |2=05 |2=06 |2=0.7 |[2=0.8 | 2=0.9
1 /9311 |8756 |8180 |7659 |7157 |66.68 |6199 |5796 |59.60 |95.25
3 |59.81 59.66 |59.16 |[5894 |5884 |5899 |6000 |67.50 |93.76 |117.98
5 | 5215 5228 |59.28 (6116 |6480 |73.29 |98.05 |108.67 |124.86 | 278.25
7 |53.32 68.89 7042 | 7499 |80.86 |8598 |99.02 |135.76 |145.87 | 36291
10 | 67.03 7598 | 7349 |7955 |87.94 |98.65 |114.36 |149.41 | 178.98 | 389.15
15 | 126.89 | 144.26 | 149.06 | 150.65 | 155.67 | 157.85 | 182.35 | 199.99 | 354.95 | 462.09

AR(1) Parameter =+0.3

Standard deviation = 0.18009

Initial force of interest

= 0.030971




Table8.1 Standard deviation of the funding level when rates of return follow the
Wilkie investment model with an 80:20 equity: bond portfolio.

m |3=0 A=0.1 | 2=0.2 |[A=03 L=0.4 =05 |[2=0.6 |*»=0.7 [3=0.8 |2=09
1 [1691 |[1767 |1889 |20.93 24.49 3135 |[4661 |49.90 |69.34 |[8122
3 |1927 [21.00 [2339 |26.80 31.84 3039 [4939 |[5057 |7552 9803
5 | 2400 |2675 |[2944 |[3216 37.89 4281 |[5305 |56.85 |89.76 |11043
10 [31.95 |[3436 |[3927 |4475 49.36 5598 | 6344 |70.68 |100.76 | 136.09
15 | 432 4572 | 4870 | 52.76 57.85 6243 | 6755 | 7347 |108.98 | 154.77
20 |5276 |5598 |[6350 |[68.97 77.59 81.80 |[89.00 |9545 |[128.72 | 175.03
25 | 6397 |6590 |6845 |[71.87 85.90 9543 | 9952 |113.79 | 156.66 | 195.34
30 | 8356 |[8654 |8839 |[9187 96.85 10354 | 111.15 | 121.40 | 170.00 | 203.65
35 |100.76 | 105.76 | 112.43 | 119.11 123.17 130.85 | 140.34 | 155.67 | 182.91 | 236.99
40 | 12847 |130.77 | 133.35 | 137.77 142.36 149.28 | 15558 | 169.15 | 199.04 | 274.12
45 | 15059 | 153.76 | 156.65 | 161.23 167.93 174.42 | 180.22 | 187.33 | 210.00 | 357.05
Table8.2 Standard deviation of the funding level when rates of return follow the
Wilkie Investment model, with a 60:40 equity: bond portfolio.

m | 2=0 A=01 |[2=02 |1=03 |%=04 [3=05 |4=0.6 |2=0.7 |[Ar=0.8 |21=0.9
1 |1299 |[139 | 1450 1600 |[1891 [2065 [2375 [27.89 [3623 |[48.90

3 1678 |1697 | 17.06 1807 |[2033 [2468 [3092 |[3387 |[51.06 |[60.10

5 [1923 [2192 |[2243 |2497 |[2611 [3014 [3627 |4604 |66.17 |7592
10 | 2409 |2574 |2734 |3014 |3354 |[3684 |[4106 |[5289 |[7943 |[97.76
15 [ 3105 [3244 3588 |4159 |[4511 |[4812 |[5263 |[67.77 [97.02 |121.40
20 [ 36.34 | 4255 |4418 [4836 [5026 [60.18 |64.03 |7411 107.09 | 144.00
25 | 40.78 | 4568 |50.82 |63.17 [6919 |[7145 |7739 |84.08 121.03 | 169.65
30 | 4204 [4800 |[5290 |[6584 |[7100 |8531 |[90.22 100.05 | 133.12 | 187.73
35 4987 |[5354 [5595 [7299 |7566 |89.00 |97.56 109.64 | 140.45 | 202.88
40 | 5598 |[5743 [59.11 [7917 |[81.04 |9417 101.46 | 11812 | 151.11 | 247.23
45 [ 5896 |6071 |[6347 [8382 [8622 |[9951 119.99 | 127.19 | 159.01 | 289.72




Table8.3 Standard deviation of the contribution rate when rates of return follow the
Wilkie Investment model, with an 80:20 equity: bond portfolio.

m |2=0 A=0.1 | 2=02 [Ar=03 L=04 =05 |2=06 |2=0.7 |2=08 |2=0.9
1 [3095 [2843 |27.03 |26.20 24.50 23.00 | 2297 |2104 |2085 | 2398
3 [1199 |1146 | 1098 |9.65 8.84 6.69 6.35 8.23 1255 | 27.90
5 | 953 8.23 8.17 7.86 7.75 6.58 6.22 9.26 1598 | 32.00
10 | 721 6.87 6.55 5.94 5.61 6.45 7.06 9.54 19.44 | 38.45
15 | 6.67 6.50 5.93 5.62 5.84 6.38 7.20 10.36 | 2559 | 4252
20 | 6.74 6.87 7.39 8.30 8.69 9.45 1230 |1592 | 3061 | 46.99
25 | 7.37 7.81 8.36 8.99 9.35 1037 | 1644 |20.75 | 3677 |50.11
30 | 8.99 9.37 9.96 11.27 15.04 1938 | 2322 [2873 |4011 |59.97
35 | 978 1059 | 11.77 | 14.06 17.48 2133 [ 2600 |3205 |46.37 | 6855
40 | 1055 | 1254 | 1657 | 1863 21.38 2764 |29.87 |3517 |5095 | 87.09
45 | 1296 |1466 |1750 | 20.01 24.43 3136 |3639 |4352 |6422 | 106.56
Table8.4 Standard deviation of the contribution rate when rates of return follow the
Wilkie Investment model, with a 60:40 equity: bond portfolio.
m | =0 A=01 [2=02 |A=03 |A=04 [2=05 |2=06 |32=0.7 |»=0.8 |2=09
1 | 23.87 20.94 17.35 16.09 15.94 15.55 12.74 11.55 10.33 15.90
3 | 1059 9.35 8.62 7.45 6.35 5.73 4.38 5.97 0.06 18.00
5 | 8.05 7.53 7.12 6.22 6.01 5.62 5.10 7.46 9.79 25.91
10 | 5.84 5.33 497 4.56 423 4.05 6.13 8.14 10.44 28.48
15 | 5.56 5.17 4.85 4.77 4.88 5.06 6.10 9.00 12.24 33.01
20 | 4.77 4.35 3.96 3.52 3.07 4.75 5.30 9.42 18.68 39.66
25 | 424 414 3.03 3.00 2.98 3.69 5.57 9.74 20.71 46.17
30 | 4.79 3.96 4.56 5.53 5.66 6.53 6.68 9.93 27.05 50.05
35 | 4.88 5.04 5.26 5.88 6.04 6.79 7.56 10.53 32.25 57.53
40 | 4.90 5.58 6.15 6.75 7.00 7.83 8.36 12.27 40.81 66.82
45 | 5.00 5.77 6.34 7.03 7.57 8.23 8.97 17.93 47.06 75.00




	Standard Deviation           =0.188

