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[1]

169. The annual mortality rates shall be increased by 10% using the formula
qxx(1+10%)=qx’

where gx is the annual baseline mortality rate for age x and gx” is the annual

mortality rate to be applied to the same cohort of age in the stressed scenario. The

increase of gx” — qx shall be applied instantaneously to the mortality rates

(expressed as percentages) which are used in the calculation of technical provisions to

reflect the mortality experience in the following 12 months.
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