SCR 125 pct. SCR 100 pct. MCR 125 pct. MCR 100 pct.
Udgangspunkt
Stress Kapitalgrundlag Stress Stress Stress Kapitalgrundlag Minimumsdaekning Valuta for(‘llz‘;elt::::':'c'
model)
1. Renterisici 200 213.754.340 184,20 200 213.754.340 184,20 200 207.840.081 716,50 200 207.840.081 716,50
28 Aktierisici 100 133.678.537 149,90 100 133.678.537 149,90 100 120.304.349 436,40 100 120.304.349 436,40
3. Ejendomsrisici 100 223.566.814 195,70 100 223.566.814 195,70 100 220.958.362 773,50 100 220.958.362 773,50
Danske stats- obligationer mv. jf. § 5, nr 4) a) 78 140.629.391 125,00 99 111.667.052 100,00 100 93.283.311 334,30 100 93.283.311 334,30
it I gvrige statsobligationer mv. if. § 5, nr. 4) b) 100 221.685.793 191,90 100 221.685.793 191,90 100 218.443.628 756,30 100 218.443.628 756,30
@vrige obligationer if. § 5, nr. 4) c) 100 158.827.533 144,80 100 158.827.533 144,80 100 142.379.133 516,50 100 142.379.133 516,50
Eksponering 1 100 187.405.896 171,10 100 187.405.896 171,10 100 172.614.889 626,20 100 172.614.889 626,20 usp
5. isici  Eksponering 2 100 227.692.441 197,70 100 227.692.441 197,70 100 226.473.906 786,80 100 226.473.906 786,80 JPY
Eksponering 3 100 228.195.023 198,00 100 228.195.023 198,00 100 227.145.808 788,50 100 227.145.808 788,50 GBP
6. Modpartsrisici 140.208.048 117,90 0 0 0
Zn Levetidsrisici UdLei
8 Livsforsikrings-
B optionsrisici
9. Katastrofe 3 -15.616.377 -13,49 3 -15.616.377 -13,49 3 -32.985.819 -110,69 3 -32.985.819 -110,69
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