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 -2,00% 432.182.310 233,0% -2,00% 432.182.310 233,0% -2,00% 430.863.099 929,0% -2,00% 430.863.099 929,0%
2% Aktierisici -100,0% 313.303.467 198,1% -100,0% 313.303.467 198,1% -100,0% 289.583.036 732,5% -100,0% 289.583.036 732,5%
5 Ejendomsrisici -100,0% 424.760.931 231,3% -100,0% 424.760.931 231,3% -100,0% 421.348.511 917,6% -100,0% 421348511 917,6%

Danske statsobligationer mv. jf. § 5, nr 4) a) -97,0% 230.052.986 125,0% -100,0% 222.747.474 121,1% -100,0% 195.147.884 424,2% -100,0% 195.147.884 424,2%
4. Kreditspaendsrisici @vrige statsobligationer mv. if. § 5, nr. 4) b) -100,0% 429.492.277 231,8% -100,0% 429.492.277 231,8% -100,0% 427.414.339 922,6% -100,0% 427.414.339 922,6%

@vrige obligationer jf. § 5, nr. 4) c) -100,0% 309.018.211 170,9% -100,0% 309.018.211 170,9% -100,0% 281.896.768 623,6% -100,0% 281.896.768 623,6%

Eksponering 1 -100,0% 407.601.240 222,4% -100,0% 407.601.240 222,4% -100,0% 399.348.907 871,6% -100,0% 399.348.907 871,6% usb
5 Valutaspzendsrisici  |Eksponering 2 -100,0% 433.744.227 234,2% -100,0% 433.744.227 234,2% -100,0% 432.865.557 934,7% -100,0% 432.865.557 934,7% Py

Eksponering 3 -100,0% 434.096.467 234,3% -100,0% 434.096.467 234,3% -100,0% 433.317.146 935,5% -100,0% 433.317.146 935,5% CHF
6. Modpartsrisici 330.001.976 137,0%
Ze Levetidsrisici N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A UdLei
8 Livsforsikrings-

. ootionsrisici N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
9. Skadesforsikrings-
katastroferisici 3,00 152.275.487 88,1% 3,00 152.275.487 88,1% 4,00 -180.918.643 -104,7% 4,00 -180.918.643 -104,7%
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