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 200 228.015.745 190,80 200 228.015.745 190,80 200 222.996.517 746,60 200 222.996.517 746,60
28 Aktierisici 100 127.897.103 148,00 100 127.897.103 148,00 100 114.933.072 385,70 100 114.933.072 385,70
BS Ejendomsrisici 100 233.632.140 198,80 100 233.632.140 198,80 100 230.586.240 773,80 100 230.586.240 773,80
Danske stats- obligationer mv. jf. § 5, nr 4) a) 75 149.084.812 127,90 98 115.815.365 100,00 100 94.787.775 318,10 100 94.787.775 318,10
> 1% gvrige statsobligationer mv. if. § 5, nr. 4) b) 100 233.441.538 195,80 100 233.441.538 195,80 100 230.328.669 772,80 100 230.328.669 772,80
@vrige obligationer if. § 5, nr. 4) c) 100 167.365.077 146,60 100 167.365.077 146,60 100 150.243.703 504,20 100 150.243.703 504,20
Eksponering 1 100 179.719.647 162,00 100 179.719.647 162,00 100 163.082.851 547,30 100 163.082.851 547,30 usb
5. isici  Eksponering 2 100 238.748.120 201,10 100 238.748.120 201,10 100 237.499.727 797,00 100 237.499.727 797,00 JPY
Eksponering 3 100 239.537.110 201,60 100 239.537.110 201,60 100 238.565.930 800,60 100 238.565.930 800,60 GBP
6. Modpartsrisici 137.329.513 110,70 0 0 0
Zn Levetidsrisici UdLei
8 Livsforsikrings-
B optionsrisici
9. Katastrofe 3 -1.780.265 -1,49 3 -1.780.265 -1,49 3 -19.675.717 -65,97 3 -19.675.717 -65,97
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