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 -148 177.093.715 125,0 -200 166.293.593 1110 -200 114.405.593 243,0 -200 114.405.593 243,0
28 Aktierisici 96 147.786.873 125,0 96 147.786.873 125 100 93.595.540 254,0 100 93.595.540 254
h j ici NA NA NA NA NA NA NA NA NA NA NA NA
Danske statsobligationer mv. if. § 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
4. Kreditspaendsrisici @vrige statsobligationer mv. if. § 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
@vrige obligationer if. § 5, nr. 4) ¢) 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 3983 usb
ES Valutaspzendsrisici 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. Modpartsri 169.275.000 1339
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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