Fglsomhedsanalyse

Indberettes af skadesforsikrir ver, livsforsikrir er og tvaergdende pensionskasser
SCR 125 pct. SCR 100 pct. MCR 125 pct. MCR 100 pct.
Stress Kapitalgrundlag Solvensdeaekning Stress Kapitalgrundlag Solvensdaekning Stress Kapitalgrundlag = Minimumsdaekning Stress Kapitalgrundlag Minimumsdaekning Valuta

i Renterisici 200 241.306.783 422,50 200 241.306.783 422,50 200 239.739.285 869,70 200 239.739.285 869,70
2N Aktierisici 100 223.058.583 437,10 100 223.058.583 437,10 100 216.344.155 784,90 100 216.344.155 784,90
&h Ejendomsrisici 100 239.454.279 427,60 100 239.454.279 427,60 100 237.364.279 861,10 100 237.364.279 861,10

Danske stats- obligationer mv. jf. § 5, nr 4) a) 100 88.491.007 158,60 100 88.491.007 158,60 100 80.121.815 290,70 100 80.121.815 290,70
4. Kreditspaendsrisici @vrige statsobligationer mv. if. § 5, nr. 4) b) 100 242.899.217 426,30 100 242.899.217 426,30 100 241.780.866 877,10 100 241.780.866 877,10

@vrige obligationer jf. § 5, nr. 4) c) 100 176.063.266 325,00 100 176.063.266 325,00 100 167.936.204 609,20 100 167.936.204 609,20

Eksponering 1 -100 234.371.741 420,30 -100 234.371.741 420,30 -100 230.848.205 837,50 -100 230.848.205 837,50 usb
5 Valutaspaendsrisici Eksponering 2 -100 243.835.895 429,70 -100 243.835.895 429,70 -100 242.981.735 881,50 -100 242.981.735 881,50 SEK

Eksponering 3 -100 245.755.721 431,40 -100 245.755.721 431,40 -100 245.443.051 890,40 -100 245.443.051 890,40 JPY
6. Modpartsrisici 192.292.656 351,20 0 0 0
Zs 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

Livsforsikrings-

& optionsrisici 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. Katastrofe 3 84.105.387 147,29 3 84.105.387 147,29 3 38.199.032 138,58 3 38.199.032 138,58
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