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 -200 198.956.105 125,0 -200 198.956.105 125,0 -200 147.161.948 353,0 -200 147.161.948 353,0
28 Aktierisici 100 142.113.996 128,0 100 142.113.996 128 100 90.319.838 263,0 100 90.319.838 263
h j ici NA NA NA NA NA NA NA NA NA NA NA NA
Danske statsobligationer mv. if. § 5, nr 4) a) 11 152.888.380 125,0 17 121.848.144 100,0 23 42.892.010 125,0 25 34.313.608 100,0
4. Kreditspaendsrisici @vrige statsobligationer mv. if. § 5, nr. 4) b) 100 202.879.215 165,0 100 202.879.215 165,0 100 151.085.058 4400 100 151.085.058 440,0
@vrige obligationer if. § 5, nr. 4) ¢) 100 160.072.834 134,0 100 160.072.834 134,0 100 108.278.676 316,0 100 108.278.676 316,0
Eksponering 1 100 152.065.995 1329 100 152.065.995 1329 100 100.271.838 292,2 100 100.271.838 292,2 usb
ES Valutaspzendsrisici Eksponering 2 100 198.139.740 162,7 100 198.139.740 162,7 100 146.345.582. 426,5 100 146.345.582 426,5 HKD
Eksponering 3 100 199.671.414 1634 100 199.671.414 1634 100 147.877.257 431,0 100 147.877.257 431,0 _
6. Modpartsrisici 152.238.385 106,3
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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