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% 610.149.501 277,0% -2,00% 610.149.501 277,0% -2,0% 608.147.541 756,4% -2,00% 608.147.541 756,4%
2% Aktierisici -100,0% 462.622.016 236,4% -100,0% 462.622.016 236,4% -100,0% 433.271.427 538,9% -100,0% 433.271.427 538,9%
3 Ejendomsrisici -100,0% 594.105.283 273,9% -100,0% 594.105.283 273,9% -100,0% 587.578.030 730,8% -100,0% 587.578.030 730,8%

Danske statsobligationer mv. jf. § 5, nr 4) a) -85,0% 271.842.986 125,0% -97,0% 217.078.910 100,0% -100,0% 170.174.694 211,7% -100,0% 170.174.694 211,7%
4., Kreditspaendsrisici @vrige statsobligationer mv. if. § 5, nr. 4) b) -100,0% 590.511.362 268,1% -100,0% 590.511.362 268,1% -100,0% 582.970.439 725,1% -100,0% 582.970.439 725,1%

@vrige obligationer jf. § 5, nr. 4) c) -100,0% 414.676.697 195,9% -100,0% 414.676.697 195,9% -100,0% 382.927.182 476,3% -100,0% 382.927.182 476,3%

Eksponering 1 -100,0% 580.648.464 267,3% -100,0% 580.648.464 267,3% -100,0% 570.325.699 709,4% -100,0% 570.325.699 709,4% usp
58 Valutaspaendsrisici | Eksponering 2 -100,0% 614.731.267 279,4% -100,0% 614.731.267 279,4% -100,0% 614.021.600 763,7% -100,0% 614.021.600 763,7% CHF

Eksponering 3 -100,0% 614.767.503 279,4% -100,0% 614.767.503 279,4% -100,0% 614.068.056 763,8% -100,0% 614.068.056 763,8% NOK
6. Modpartsrisici 565.498.634 210,5% 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 3,00 185.950.855 84,4% 3,00 185.950.855 84,4% 4,00 -204.518.146 -92,8% 4,00 -204.518.146 -92,8%
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