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RBC Model: Reinsurance Credil Risk charge

Counter party

Risk Grade Domestic Off-shore (Credit Rating) Risk Charge
(CAR) S&P's Moody's Fitch A.M. Best
1 2 300% AAA Aaa AAA Att . 16%
2 200% Al Aal AA
2 and AA Aa? Al At 2.8%
< 300% b Aald A
2 150% At Al Ad
3 and A A2 A 4%
< 200% A AZ A-
BBE+ Baa1 BBB+
B+t
4 < 150% BBB BaaZ BEBB 8%
E il
BBB- Baa3 BEB-
BB+ or Ba1l or BB+ or B or
5 12%
Below Below Below Below
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