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.) (Pct.) kr. (Pet.) (Pet.) kr. (Pet.) (Pct.) kr. 9 VeliE || leveikisel ()
(Pct.) intern model)

i, Renterisici -2,00% 554.563.947 256,4% -2,00% 554.563.947 256,4% -2,0% 552.690.427 713,6% -2,00% 552.690.427 713,6%
2% Aktierisici -100,0% 443.730.235 231,1% -100,0% 443.730.235 231,1% -100,0% 414.923.859 535,7% -100,0% 414.923.859 535,7%
3 Ejendomsrisici -100,0% 550.251.326 256,3% -100,0% 550251326 256,3% -100,0% 547.161.426 706,5% -100,0% 547.161.426 706,5%

Danske statsobligationer mv. jf. § 5, nr 4) a) -73,0% 267.256.305 125,0% -86,0% 213.414.120 100,0% -100,0% 117.177.200 151,3% -100,0% 117.177.200 151,3%
4. Kreditspaendsrisici | @vrige statsobligationer mv. if. § 5, nr. 4) b) -100,0% 523.007.214 242,0% -100,0% 523.007.214 242,0% -100,0% 512.233.077 661,4% -100,0% 512.233.077 661,4%

@vrige obligationer jf. § 5, nr. 4) c) -100,0% 399.244.770 191,1% -100,0% 399.244.770 191,1% -100,0% 367.899.760 475,0% -100,0% 367.899.760 475,0%

Eksponering 1 -100,0% 526.399.165 246,6% -100,0% 526.399.165 246,6% -100,0% 516.581.732 667,0% -100,0% 516.581.732 667,0% usp
58 Valutaspaendsrisici | Eksponering 2 -100,0% 558.215.501 258,5% -100,0% 558.215.501 258,5% -100,0% 557.371.907 719,7% -100,0% 557.371.907 719,7% PY

Eksponering 3 -100,0% 558.634.249 258,6% -100,0% 558.634.249 258,6% -100,0% 557.908.763 720,4% -100,0% 557.908.763 720,4% NOK
6. Modpartsrisici 495.631.486 225,0% 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-
i katastroferisici 3,00 150.021.780. 69,4% 3,00 150.021.780 69,4% 4,00 -221.510.220 -286,0% 4,00 -221.510.220 -286,0%

Til Hiemmesiden - Ars QRT



