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intern model)

1. Renterisici -148 177.093.715       125,0                       -200                     166.293.593       111,0                   -200                     114.405.593       243,0                   -200                     114.405.593       243,0                   

2. Aktierisici 96 147.786.873       125,0                       96                        147.786.873       125                      100                      93.595.540         254,0                   100                      93.595.540         254                      

3. Ejendomsrisici NA NA NA NA NA NA NA NA NA NA NA NA

Danske statsobligationer mv. jf. § 5, nr 4) a) 8 156.744.624       125,0                       13                        125.042.083       100,0                   18                        45.970.129         125,0                   20                        36.776.103         100,0                   

Øvrige statsobligationer mv. jf. § 5, nr. 4) b) 100 199.040.851       158,0                       100                      199.040.851       158,0                   100                      147.152.851       400,0                   100                      147.152.851       400,0                   

Øvrige obligationer jf. § 5, nr. 4) c) 100 198.979.405       158,0                       100                      198.979.405       158,0                   100                      147.091.405       400,0                   100                      147.091.405       400,0                   

Eksponering 1 100 198.384.015       168,0                       100                      198.384.015       168,0                   100                      146.496.015       398,3                   100                      146.496.015       398,3                   USD

Eksponering 2 100 199.005.712       158,6                       100                      199.005.712       158,6                   100                      147.117.712       400,0                   100                      147.117.712       400,0                   CHF

Eksponering 3 100 198.995.045       159,1                       100                      198.995.045       159,1                   100                      147.107.045       400,0                   100                      147.107.045       400,0                   JPY

6. Modpartsrisici 169.275.000 133,9                       

7. Levetidsrisici NA NA NA NA NA NA NA NA NA NA NA NA NA

8.
Livsforsikrings-

optionsrisici
NA NA NA NA NA NA NA NA NA NA NA NA

9.
Skadesforsikrings-

katastroferisici
NA NA NA NA NA NA NA NA NA NA NA NA

Følsomhedsanalyse pr 31/12/2021
Indberettes af skadesforsikringsselskaber, livsforsikringsselskaber og tværgående pensionskasser

Valutaspændsrisici

4.

SCR 125 pct. SCR 100 pct. MCR 125 pct. MCR 100 pct.

Kreditspændsrisici

5.

Fana


