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ANNEX XXII

CORRELATION COEFFICIENTS FOR WINDSTORM RISK

Modifications etc. (not altering text)
C1 Annex 22: power to amend and revoke conferred (31.12.2020) by The Solvency 2 and Insurance

(Amendment, etc.) (EU Exit) Regulations 2019 (S.I. 2019/407), regs. 1(2), 4, Sch. 3 (as amended by S.I.
2020/1301, regs. 1, 3, Sch. para. 27(a) and S.I. 2020/1385, regs. 1(2), 54(2))

Correlation coefficients for windstorm risk in the United Kingdom of Great Britain and
Northern Ireland

ANNEX XXII Table 106: rows 1 - 26
ji IG IM IP IV JE KAKTKWKYL LALDLE LL LNLS LUM MEMKMLN NENGNN
DG0,250,750,250,500,001,000,000,250,750,500,750,250,250,500,250,500,000,500,250,001,000,000,750,250,25
DH0,500,750,250,250,000,500,250,000,500,751,000,250,500,750,750,750,250,750,250,250,500,251,000,500,25
DL0,500,750,250,250,000,500,250,000,500,751,000,500,500,750,751,000,250,750,250,250,500,251,000,500,50
DN0,250,250,500,250,000,250,250,000,250,750,500,500,500,500,750,750,500,751,000,500,250,500,500,750,50
DT1,000,000,750,000,500,000,750,000,000,250,250,500,500,250,500,500,750,500,250,750,000,750,250,500,75
DY1,000,250,750,000,250,000,750,000,250,750,501,001,000,751,000,750,750,750,251,000,000,750,251,001,00
E 1,000,251,000,000,750,001,000,000,000,500,250,501,000,500,750,501,000,750,501,000,001,000,500,751,00
EC1,000,001,000,000,500,001,000,000,000,500,250,500,750,500,750,501,000,500,501,000,001,000,250,751,00
EH0,500,750,250,500,001,000,250,501,000,250,500,250,250,250,250,500,000,250,250,001,000,250,750,250,25
EN1,000,251,000,000,500,001,000,000,000,500,250,750,750,500,750,501,000,500,251,000,001,000,250,751,00
EX1,000,250,500,000,500,000,750,000,000,500,250,750,750,500,750,500,750,500,250,750,000,750,250,750,75
FK0,250,500,000,750,001,000,000,501,000,250,250,000,000,250,250,250,000,250,250,001,000,000,500,000,00
FY0,500,750,250,000,000,250,250,250,251,001,000,500,501,000,751,000,251,000,250,250,250,250,750,750,50
G 0,500,750,000,750,001,000,000,501,000,250,500,000,000,250,250,250,000,250,250,001,000,000,500,000,00
GL1,000,250,750,000,250,000,750,000,000,500,251,001,000,500,750,501,000,750,251,000,000,750,250,751,00
GU1,000,001,000,000,500,001,000,000,000,250,250,500,750,250,750,501,000,500,500,750,001,000,250,500,75
GY1,000,000,500,001,000,000,500,000,000,250,000,250,250,250,500,250,500,250,250,250,000,500,000,250,25
HA1,000,251,000,000,500,001,000,000,000,500,250,750,750,500,750,501,000,500,501,000,001,000,250,751,00
HD0,750,500,500,000,000,250,500,000,251,000,750,750,750,751,001,000,501,000,250,500,250,500,501,000,75
HG0,500,750,500,250,000,250,250,000,251,001,000,750,750,750,751,000,501,000,500,500,250,500,750,750,50
HP1,000,251,000,000,250,001,000,000,000,500,250,750,750,500,750,501,000,500,251,000,001,000,250,751,00
HR0,750,250,750,000,250,000,500,000,000,750,501,001,000,750,750,750,750,750,250,750,000,750,251,001,00
HS0,000,000,000,750,000,500,000,750,500,250,250,000,000,250,000,250,000,250,250,000,250,000,250,000,00
HU0,500,500,750,000,250,250,500,000,251,000,750,751,001,001,001,000,751,000,750,750,250,750,751,001,00
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HX0,500,750,500,000,000,250,250,000,251,000,750,750,750,750,751,000,501,000,500,500,250,500,500,750,75
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