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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 French Republic

ANNEX XXII Table 29: rows 1 - 26
ji 51 52 53 54 55 56 57 58 59 60 61 62 63 64 65 66 67 68 69 70 71 72 73 74 75
1 0,500,500,500,500,500,250,500,750,250,500,250,001,000,750,750,500,750,751,000,751,000,501,001,000,25
2 1,000,500,750,750,750,500,750,500,751,000,750,750,250,250,250,250,500,500,250,500,500,750,500,501,00
3 0,500,500,500,500,500,250,501,000,250,500,250,001,000,500,500,500,500,751,000,751,000,500,751,000,50
4 0,250,250,250,250,250,000,250,500,000,250,250,000,750,500,500,750,500,500,750,500,750,250,750,750,00
5 0,500,500,500,500,250,250,500,750,000,250,250,000,750,750,750,750,500,751,000,500,750,501,001,000,25
6 0,250,250,250,250,250,250,250,500,250,250,250,000,750,500,500,500,500,500,750,250,500,250,750,750,25
7 0,250,500,250,500,500,000,500,750,000,250,250,000,750,500,750,750,500,501,000,750,750,251,000,750,25
8 1,000,750,500,750,750,500,750,500,750,750,750,500,250,250,250,250,500,500,250,500,250,500,250,250,75
9 0,250,250,000,250,250,000,250,250,000,250,000,000,501,001,001,000,250,500,500,500,500,000,500,500,00
10 1,001,000,500,751,000,250,750,750,500,750,500,250,500,250,250,250,750,750,500,750,500,750,500,500,75
11 0,250,250,250,500,250,000,500,500,000,250,250,000,750,750,751,000,500,500,750,500,500,250,750,750,25
12 0,250,250,250,250,250,000,250,500,000,250,250,000,750,750,750,750,500,500,750,500,750,250,750,750,25
13 0,250,250,250,250,000,250,250,250,250,250,250,250,750,500,500,750,500,500,750,250,500,250,750,750,25
14 0,500,251,000,500,500,750,500,250,500,751,000,750,250,250,000,000,250,250,250,250,250,750,250,250,75
15 0,250,500,250,500,250,000,500,500,250,250,250,000,750,500,500,500,500,500,750,500,750,250,750,750,25
16 0,500,250,500,250,250,250,250,500,250,250,250,000,750,500,500,250,500,500,500,500,500,500,500,500,50
17 0,500,250,500,250,250,500,250,500,250,250,500,250,750,500,250,250,250,250,500,500,500,500,500,500,50
18 0,750,750,500,750,750,500,501,000,250,500,500,250,750,500,500,250,500,500,750,750,750,750,750,750,75
19 0,500,500,250,500,500,250,500,750,250,250,250,001,000,500,500,500,500,500,750,500,750,250,750,750,25
20 0,000,000,000,000,000,000,000,000,000,000,000,000,250,250,250,000,250,000,250,000,250,000,250,250,00
21 0,751,000,500,750,750,250,751,000,250,500,500,250,750,500,500,500,750,751,001,001,000,500,751,000,50
22 0,500,250,750,500,501,000,500,250,500,750,750,500,250,250,000,000,250,250,250,250,250,750,250,250,75
23 0,500,500,500,500,500,250,500,750,250,500,250,001,000,500,500,500,500,500,750,500,750,500,750,750,50
24 0,250,250,250,500,250,250,500,500,250,250,250,000,750,750,500,500,500,500,750,500,500,250,750,750,25
25 0,500,750,500,750,750,250,750,750,250,500,500,250,750,500,500,500,751,000,751,001,000,501,001,000,50
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