Fglsomhedsanalyse

Indberettes af skadesforsikri , livsforsikrir er 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 Riplmumscakny Udga.ngspl..m.kt er
(Pct.) kr. (Pct.) (Pet.) kr. (Pet.) (Pet.) kr. (Pet.) (Pet.) kr. 9 VeliE || levetikisel ()
(Pct.) intern model)

i, Renterisici -2,00% 498.218.087 237,3% -2,00% 498.218.087 237,3% -2,00% 496.074.349 945,1% -2,00% 496.074.349 945,1%
2% Aktierisici -100,0% 350.994.563 216,9% -100,0% 350.994.563 216,9% -100,0% 326.724.408 807,7% -100,0% 326.724.408 807,7%
3 Ejendomsrisici -100,0% 494.147.475 237,7% -100,0% 494.147.475 237,7% -100,0% 490.855.615 944,5% -100,0% 490.855.615 944,5%

Danske statsobligationer mv. jf. § 5, nr 4) a) -100,0% 281.329.584 136,6% -100,0% 281.329.584 136,6% -100,0% 250.432.177 486,3% -100,0% 250.432.177 486,3%
4., Kreditspaendsrisici @vrige statsobligationer mv. if. § 5, nr. 4) b) -100,0% 459.571.434 220,0% -100,0% 459.571.434 220,0% -100,0% 446.527.357 854,9% -100,0% 446.527.357 854,9%

@vrige obligationer jf. § 5, nr. 4) c) -100,0% 311.930.334 154,8% -100,0% 311.930.334 154,8% -100,0% 281.697.732 559,1% -100,0% 281.697.732 559,1%

Eksponering 1 -100,0% 464.608.704 2254% -100,0% 464.608.704 225,4% -100,0% 452.985.396 878,9% -100,0% 452.985.396 878,9% usp
58 Valutaspaendsrisici | Eksponering 2 -100,0% 501.020.110 239,2% -100,0% 501.020.110 239,2% -100,0% 499.666.685 954,2% -100,0% 499.666.685 954,2% PY

Eksponering 3 -100,0% 503.767.054 240,2% -100,0% 503.767.054 240,2% -100,0% 503.188.408 959,6% -100,0% 503.188.408 959,6% CHF
6. Modpartsrisici 417.475.008 206,1%
7 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-
i katastroferisici 3,00 236.911.475 112,8% 4,00 -58.708.525 -28,0% 4,00 -58.708.525 -111,8% 4,00 -58.708.525 -111,8%

Fana



