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

i, Renterisici -2,00% 554.950.693 261,8% -2,00% 554.950.693 261,8% -2,0% 553.077.173 1043,8% -2,00% 553.077.173 1043,8%
2% Aktierisici -100,0% 443.422.236 236,6% -100,0% 443.422.236 236,6% -100,0% 415.310.605 886,4% -100,0% 415.310.605 886,4%
3 Ejendomsrisici -100,0% 550.638.072 261,7% -100,0% 550.638.072 261,7% -100,0% 547.548.172 1041,1% -100,0% 547.548.172 1041,1%

Danske statsobligationer mv. jf. § 5, nr 4) a) -75,0% 261.794.360 125,0% -86,0% 209.048.584 100,0% -100,0% 117.563.946 225,4% -100,0% 117.563.946 225,4%
4., Kreditspaendsrisici @vrige statsobligationer mv. if. § 5, nr. 4) b) -100,0% 523.393.960 247,0% -100,0% 523.393.960 247,0% -100,0% 512.619.823 967,8% -100,0% 512.619.823 967,8%

@vrige obligationer jf. § 5, nr. 4) c) -100,0% 398.972.382 195,0% -100,0% 398.972.382 195,0% -100,0% 368.286.506 720,1% -100,0% 368.286.506 720,1%

Eksponering 1 -100,0% 526.785.911 251,9% -100,0% 526.785.911 251,9% -100,0% 516.968.478 989,0% -100,0% 516.968.478 989,0% usp
58 Valutaspaendsrisici | Eksponering 2 -100,0% 558.602.247 263,9% -100,0% 558.602.247 263,9% -100,0% 557.758.653 1054,0% -100,0% 557.758.653 1054,0% PY

Eksponering 3 -100,0% 559.020.995 264,1% -100,0% 559.020.995 264,1% -100,0% 558.295.510 1054,9% -100,0% 558.295.510 1054,9% NOK
6. Modpartsrisici 496.018.232 224,5% 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 3,00 150.021.780. 69,4% 3,00 150.021.780 69,4% 4,00 -221.510.220 -409,8% 4,00 -221.510.220 -409,8%

Til Hiemmesiden - Ars QRT



