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.) (Pct.) kr. (Pct.) (Pct.) kr. g VeliE || levetikise ()
(Pct.) intern model)

i, Renterisici -2,00% 497.800.805 262,0% 2,0% 497.800.805 262,0% -2,0% 494.730.312 1041,4% -2,00% 494.730.312 1041,4%
2% Aktierisici -100,0% 385.015.899 231,8% -100,0% 385.015.899 231,8% -100,0% 360.097.305 867,1% -100,0% 360.097.305 867,1%
3 Ejendomsrisici -100,0% 496.499.598 263,8% -100,0% 496.499.598 263,8% -100,0% 493.062.098 1048,0% -100,0% 493.062.098 1048,0%

Danske statsobligationer mv. jf. § 5, nr 4) a) -76,0% 233.738.611 125,0% -88,0% 186.539.877 100,0% -100,0% 109.781.027 236,0% -100,0% 109.781.027 236,0%
4. Kreditspaendsrisici  |@vrige statsobligationer mv. jf. § 5, nr. 4) b) -100,0% 468.270.667 247,2% -100,0% 468.270.667 247,2% -100,0% 456.871.161 964,6% -100,0% 456.871.161 964,6%

@vrige obligationer jf. § 5, nr. 4) c) -100,0% 386.498.713 210,8% -100,0% 386.498.713 210,8% -100,0% 358.998.156 783,3% -100,0% 358.998.156 783,3%

Eksponering 1 -100,0% 474.299.850 253,8% -100,0% 474.299.850 253,8% -100,0% 464.600.883 994,5% -100,0% 464.600.883 994,5% usp
58 Valutaspaendsrisici | Eksponering 2 -100,0% 504.481.228 266,1% -100,0% 504.481.228 266,1% -100,0% 503.294.958 1062,0% -100,0% 503.294.958 1062,0% PY

Eksponering 3 -100,0% 506.699.527 267,0% -100,0% 506.699.527 267,0% -100,0% 506.138.930 1066,7% -100,0% 506.138.930 1066,7% NOK
6. Modpartsrisici 445.790.127 243,7% 0,0% 0 0,0% 0,0% 0 0,0% 0,0% 0 0,0%
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-
katastroferisici 3,00 224.815.528 118,3%. 4,00 -85.280.472 -44,9% 4,00 -85.280.472 -179,5% 4,00 -85.280.472 -179,5%
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