Fglsomhedsanalyse

Indberettes af orsikrir , livsforsikri og tvaergaende pensionskasser
SCR 125 pct. SCR 100 pct. MCR 125 pct. MCR 100 pct.
Stress Kapitalgrundlag | Solvensdaekning | Stress |Kapitalgrundlag| Solvensdaekning| Stress Kapitalgrundlag |Minimumsdaekning| Stress Kapitalgrundlag Rinimuned=in Udga.ngspl..m.kt e
(Pet.) kr. (Pet.) (Pet.) kr. (Pet.) (Pet.) kr. (Pct.) (Pet.) kr. 9 VAR | evetiekmisi (e
(Pct.) intern model)

il Renterisici -200,00% 378.232.446 230,4%|  -200,00% 378.232.446 230,4% -200,00% 378.223.262 921,7% -200,00% 378.223.262 921,7%
2% Aktierisici -100,0% 269.776.605 194,4% -100,0% 269.776.605 194,4% -100,0% 248.955.649 668,3% -100,0% 248.955.649 668,3%
5 Ejendomsrisici -100,0% 365.902.004 225,5% -100,0% 365.902.004 225,5% -100,0% 362.415.004 893,6% -100,0% 362.415.004 893,6%

Danske statsobligationer mv. jf. § 5, nr 4) a) -87,4% 202.511.764 125,0% -100,0% 173.530.519 107,3% -100,0% 149.273.990 369,2% -100,0% 149.273.990 369,2%
4. Kreditspaendsrisici @vrige statsobligationer mv. if. § 5, nr. 4) b) -100,0% 371.115.989 226,3% -100,0% 371.115.989 226,3% -100,0% 369.099.600 900,4% -100,0% 369.099.600 900,4%

@vrige obligationer jf. § 5, nr. 4) c) -100,0% 214.514.149 134,6% -100,0% 214.514.149 134,6% -100,0% 190.604.911 478,3% -100,0% 190.604.911 478,3%

Eksponering 1 -100,0% 357.928.583 220,1% -100,0% 357.928.583 220,1% -100,0% 352.192.669 866,2% -100,0% 352.192.669 866,2% usb
5 Valutaspzendsrisici  |Eksponering 2 -100,0% 376.058.577 229,4% -100,0% 376.058.577 229,4% -100,0% 375.436.252 915,9% -100,0% 375.436.252 915,9% Py

Eksponering 3 -100,0% 376.516.735 229,6% -100,0% 376.516.735 229,6% -100,0% 376.023.633 917,2% -100,0% 376.023.633 917,2% HKD
6. Modpartsrisici 348.173.743 210,6%
7 Levetidsrisici NA N/A N/A NA N/A N/A NA N/A N/A NA N/A N/A UdLei
8 Livsforsikrings-

: optionsrisici NA N/A N/A NA N/A N/A NA N/A N/A NA N/A N/A
9 Skadesforsikrings-
i} katastroferisici 3,00 343.664.000 209,4% 3,00 343.664.000 209,4% 3,00 343.664.000 837,5% 3,00 343.664.000 837,5%
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