
Pension Protection Fund 1 of 1 1 March 2007 

Appendix 3 to the Board’s determination under Section 175(5) of the Pensions 
Act 2004 in respect of the financial year 1 April 2007 – 31 March 2008 

 
PPF assumed probability of insolvency based on risk band (UK employers) 
 
Insolvency 
Risk Band 

D&B 
Failure 
Score 

Pension Protection Fund 
Assumed Probability of 
insolvency 

Insolvency 
Risk Band 

D&B 
Failure 
Score 

Pension Protection Fund 
Assumed Probability of 
Insolvency 

100 100 0.000740 50 50 0.015800 

99 99 0.001360 49 49 0.015945 

98 98 0.001804 48 48 0.016474 

97 97 0.002216 47 47 0.016742 

96 96 0.002621 46 46 0.016800 

95 95 0.003033 45 45 0.016900 

94 94 0.003456 44 44 0.017077 

93 93 0.003858 43 43 0.017756 

92 92 0.004286 42 42 0.018367 

91 91 0.004714 41 41 0.019054 

90 90 0.005133 40 40 0.019200 

89 89 0.005548 39 39 0.019400 

88 88 0.005943 38 38 0.019590 

87 87 0.006370 37 37 0.020344 

86 86 0.006827 36 36 0.020570 

85 85 0.007241 35 35 0.020898 

84 84 0.007619 34 34 0.020990 

83 83 0.008008 33 33 0.021010 

82 82 0.008351 32 32 0.021120 

81 81 0.008744 31 31 0.021190 

80 80 0.009047 30 30 0.021240 

79 79 0.009313 29 29 0.021350 

78 78 0.009609 28 28 0.021460 

77 77 0.010050 27 27 0.021560 

76 76 0.010384 26 26 0.022344 

75 75 0.010645 25 25 0.022850 

74 74 0.011119 24 24 0.023853 

73 73 0.011300 23 23 0.024950 

72 72 0.011566 22 22 0.025844 

71 71 0.011911 21 21 0.026845 

70 70 0.012112 20 20 0.028018 

69 69 0.012317 19 19 0.029446 

68 68 0.012400 18 18 0.030801 

67 67 0.012580 17 17 0.031876 

66 66 0.012800 16 16 0.033358 

65 65 0.013044 15 15 0.035210 

64 64 0.013534 14 14 0.037079 

63 63 0.013891 13 13 0.039115 

62 62 0.014123 12 12 0.041610 

61 61 0.014370 11 11 0.043711 

60 60 0.014620 10 10 0.047612 

59 59 0.014945 9 9 0.050279 

58 58 0.014950 8 8 0.054906 

57 57 0.014960 7 7 0.061536 

56 56 0.014970 6 6 0.070235 

55 55 0.014980 5 5 0.084751 

54 54 0.015384 4 4 0.110298 

53 53 0.015500 3 3 0.150287 

52 52 0.015650 2 2 0.207261 

51 51 0.015700 1 1 0.377973 

 
 


