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I?

MI ST 11K ('().Ml‘l.ETEI) l>Y ITILITY (Attach additional pages as needed)

Company namo/( -PI I i#2l

Utility typo:
A; ELC 

1 ; PLC

Con I,act Pen-son: doff Mora, 
Phone: #: (858) 850-4098
E i'i!i !orates- , . 1

: GAS
\T i i WATER

ISXPICANATION OF UTILITY TYPE (Dale Filed/ Received Stamp by CPUC)

ELC = Ek'ctric 
PLC= Pipolino

GAS = Gas
If EAT = Heat WATER = Water

Advice Letter (A.L) #: 2012-E___________
Subjeet of AIa Update to Consumer Risk Tolerance Level in San Diego Gas & Electric, Company’s 

Bundled Procurement Plan_________________________________________________________________
Keywords (choose: from CPUC listing): Procurement__________________________________
AL filing type: I • Monthly i ; Quarterly * j Annual : ; One-Time P ; Other ____________
If AL filed in compliance with a Commission order, indicate relevant Decision/Resolution #:
n 12-01-088________________________________________________________________________

Does AL replace a withdrawn or rejected AL? If so, identify the prior AL: 
Summarize: di(Terences between the AL and the prior withdrawn or rejected AL1:

None
M/A

Doc's AL request confidential treatment? If so, provide explanation: MIA

Resolution Required? i i Yes C) No

Requested effective date: 6/10/2014_______
Estimated system annual revenue effect: (%):
Estimated system average rate effect (%): _
When rates are affected by AL, include attachment in AL showing average rate effects on customer classes
(residential, small commercial, large C/1, agricultural, lighting).
Tariff schedules affected: None____________________________________________________________________

Tier Designation: M 1 M2: A!

No. of tariff sheets: 0_____
N7A

INI/A

Service affected .--trip ehamxes nrnnnged1. M/A

Pending advice letters that revise the same: tariff sheets: None

11 20 days after the date of

Attention: Tariff Unit 
505 V 
Sail

EDI

« AT ... ™ ™ A ..... _ mu 32C

Discuss in AL if more space is needed.
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Commission Dept, of General Services School Project for Utility Rate 
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San Diego Gas & I.lectric Company
San Diego, California

Original Sheet No. 76

>urces.

through exposure to rising i

of this, cons and hedge targets presented in . .

1. (

3 CRT rate fo percent

/ SDGf

to manage customer risk in i ing 12.month

the CRT

oiling forward 12.month period is

multiplied by the current CRT rate, which is expressed in cents/kWh. The resulting CRT

is compared to the VaR.to.Expiration (Vtb) calculation.

1. VaR ‘

riinal VaR). TeVaR presumes that all

positions are held to expiration. Value at Risk refers to the statistical dollar amount that can be

lost on ......... : op m ■ >ition of ■ ■ rtfolio over a specific time horizon and with a given

confidence interval. R accounts for the increasing potential distribution of prices as time

passes, as well as the expiration of the positions in the portfolio with the passage of time. The

result is the estimation of loss, at the specified confidence level, assuming that the portfolio

remains constant over time until all positions within it have expired.

u The CRT rate of 1.95 cents/kWh will be updated every two years in each LTPP filing. If the LTPP filing is 
delayed or not made, the CRT rate will be updated two years from the filing of the previous LTPP via a 
Tier 1 Advice Letter.

Advice Ltr. 2812-E / Decision. 12-01-033 Date Filed: Jun

Effective: June 13, 2014

SB GT&S 0073940



S - ■ I jgo Ga i t trie ................... I (
June 13, 2014

SB GT&S 0073941



San Diego Gas & I.lectric Company
San Diego, California

Original Sheet No. 76

>urces.

through exposure to rising i

of this, cons and hedge targets presented in . .

1. (

3 CRT rate fo percent

/ SDGf

to manage customer risk in i ing 12.month

the CRT

oiling forward 12.month period is

multiplied by the current CRT rate, which is expressed in cents/kWh. The resulting CRT

is compared to the VaR.to.Expiration (Vtb) calculation.

1.

m VtE synonymously with TeVaR (Terminal VaR). TeVaR presumes that all

positions are held to expiration. Value at Risk refers to the statistical dollar amount that can be

lost on l.i ■ I : op m ■ sition of - ■ rtfolio over a specific time horizon and with a given

confidence interval. R accounts for the increasing potential distribution of prices as time

passes, as well as the expiration of the positions in the portfolio with the passage of time. The

result is the estimation of loss, at the specified confidence level, assuming that the portfolio

u The CRT rate of 1.9554 cents/kWh will be updated every two years in each LTPP filing. If the LTPP filing
is delayed or not made, the CRT rate will be updated two years from the filing of the previous LTPP via 
a Tier 1 Advice Letter.

Advice Ltr. 2812-Ef / Decision. 12-01-033 Date
Filed: June 13tv^5. 2042-2014

7_, 20142
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