SCR 125 pt. 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 200 238.737.969 189,00 200 238.737.969 189,00 200 232.823.057 737,30 200 232.823.057 737,30
28 Aktierisici 100 139.528.006 159,00 100 139.528.006 159,00 100 126.362.468 424,00 100 126.362.468 424,00
3. Ejendomsrisici 100 247.048.659 198,70 100 247.048.659 198,70 100 244.053.719 785,20 100 244.053.719 785,20
Danske stats- obligationer mv. jf. § 5, nr 4) a) 86 155.048.439 125,00 100 136.025.177 110,00 100 117.467.989 379,80 100 117.467.989 379,80
i 'SI€ @vrige statsobligationer mv. if. § 5, nr. 4) b) 100 245.494.492 194,80 100 245.494.492 194,80 100 241.953.494 768,10 100 241.953.494 768,10
@vrige obligationer if. § 5, nr. 4) c) 100 175.471.575 146,20 100 175.471.575 146,20 100 157.467.731 524,80 100 157.467.731 524,80
Eksponering 1 100 194.094.454 164,50 100 194.094.454 164,50 100 176.397.384 591,90 100 176.397.384 591,90 usb
5. isici  Eksponering 2 100 251.478.116 200,50 100 251.478.116 200,50 100 250.039.472 797,40 100 250.039.472 797,40 JPY
Eksponering 3 100 252.024.962 200,80 100 252.024.962 200,80 100 250.778.452 799,20 100 250.778.452 799,20 GBP
6. Modpartsrisici 139.820.353 108,40 0 0 0
Zn Levetidsrisici UdLei
8 Livsforsikrings-
B optionsrisici
9. Katastrofe 3 -10.152.691 -8,05 3 -10.152.691 -8,05 3 -29.068.445 -92,20 3 -29.068.445 -92,20
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