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ANNEX XXIII

CORRELATION COEFFICIENTS FOR EARTHQUAKE RISK

Modifications etc. (not altering text)

C1  Annex 23: 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
2020/1301, regs. 1, 3, Sch. para. 27(a) and S.1. 2020/1385, regs. 1(2), 54(2))

Correlation coefficients for earthquake risk in the Portuguese Republic

ANNEX XXIII Table 90: rows 1 - 22

S.I.

Ji | 53| 54| 60| 61| 62| 63| 64| 70| 71| 72| 73| 74| 75| 76| 77| 78| 79| 80| 81| &2

83

101 0,250,250,500,500,250,000,000,500,250,500,500,500,750,750,750,750,750,500,750,7

50,75

1110,250,250,500,500,250,000,000,500,500,500,500,500,750,750,750,750,750,500,500,7

50,75

1210,250,500,500,500,250,000,250,500,500,500,500,500,750,750,750,750,750,500,750,7

50,75

1310,500,500,750,750,250,000,250,500,500,500,750,500,750,750,750,750,750,500,750,7

50,75

1410,250,250,500,500,250,000,250,500,500,500,500,500,750,750,750,750,750,500,750,7

50,75

1510,000,000,250,250,000,000,000,250,250,250,250,250,750,750,750,750,500,500,500,7

50,75

1610,000,000,250,000,000,000,000,250,250,250,250,250,750,750,750,750,500,500,750,7

50,75

1710,000,000,250,000,000,000,000,250,250,250,250,250,750,750,750,750,500,500,500,7

50,75

1810,000,000,250,250,000,000,000,250,250,250,250,250,750,750,750,750,500,750,750,7

50,75

1910,000,000,250,000,000,000,000,250,250,250,250,250,500,750,750,500,500,500,500,5

DO,75

201 0,000,000,250,250,000,000,000,250,250,250,250,250,500,500,500,500,500,500,500,5

DO,75

2110,000,000,500,250,000,000,000,250,250,250,250,250,500,500,500,500,500,250,500,5

DO,75

2210,500,500,750,750,250,000,250,500,500,500,750,750,500,750,750,750,750,250,500,7

50,75

2310,250,500,750,750,250,000,250,500,500,500,500,500,750,750,750,750,750,500,750,7

50,75

2410,250,250,500,500,250,000,000,250,250,250,250,250,500,750,500,500,500,250,500,5

DO,75

2510,000,000,250,250,250,000,000,250,250,250,250,250,500,500,500,500,500,250,500,5

DO,75

26/ 0,000,000,250,000,000,000,000,250,250,250,250,250,500,750,500,500,500,500,500,5

D0,50

2710,000,000,250,000,000,000,000,250,250,250,250,250,750,750,750,750,500,500,500,5

DO,75

2810,000,000,250,000,000,000,000,250,250,250,250,250,750,750,500,500,500,500,500,5

DO,75

2910,000,000,250,250,000,000,000,500,250,250,250,250,750,750,750,750,500,500,750,7

50,75

3010,500,500,750,750,250,000,250,500,500,500,500,500,500,750,750,750,500,250,500,7

50,75
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