SCR 125 pct. SCR 100 pct. MCR 125 pct. MCR 100 pct.
Stress Kapitalgrundlag Solvensdaekning Stress Kapitalgrundlag Solvensdzeknin Stress Kapitalgrundlag Mlmmlf'deEk Stress Kapitalgrundlag M|n|m|_1msdaek Udgapgs!n_n!kt for
(Pct.) kr. (Pet.) (Pct.) kr. 9 (Pct.) K. 1ng| (Pct.) kr. iG] YRR v
(Pct.) (Pct.) (Pct.) intern model)
1 Renterisici -86 144.146.942 125,0 -127 119.908.563 100,0 -156 49.888.864 125,0 -156 49.888.864 125,0
28 Aktierisici 100 145.943.006 142,0 100 145.943.006 142 100 94.374.982 287,0 100 94.374.982 287
h j ici NA NA NA NA NA NA NA NA NA NA NA NA
Danske statsobligationer mv. if. § 5, nr 4) a) 12 133.721.120 125,0 17 106.699.327 100,0 20 41.056.286 125,0 22 32.845.029 100,0
4. Kreditspaendsrisici @vrige statsobligationer mv. if. § 5, nr. 4) b) 100 188.646.986 175,0 100 188.646.986 175,0 100 136.758.986 4160 100 136.758.986 416,0
@vrige obligationer if. § 5, nr. 4) ¢) 100 188.588.730 175,0 100 188.588.730 175,0 100 136.700.730 416,0 100 136.700.730 416,0
Eksponering 1 100 187.698.711 182,3 100 187.698.711 1823 100 136.209.334 414,7 100 136.209.334 414,7 usb
ES Valutaspzendsrisici Eksponering 2 100 188.615.761 1758 100 188.615.761 1758 100 136.727.761 416,3 100 136.727.761 416,3 CHF
Eksponering 3 100 188.606.894 176,3 100 188.606.894 176,3 100 136.718.894 416,3 100 136.718.894 416,3 JPY
6. Modpartsri 158.881.000 1474
7 Levetidsrisici NA NA NA NA NA NA NA NA NA NA NA NA NA
8. B inac NA NA NA NA NA NA NA NA NA NA NA NA
obtionsrisici
9. Al NA NA NA NA NA NA NA NA NA NA NA NA
katastroferisici
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