SCR 125 pct. SCR 100 pct. MCR 125 pct. MCR 100 pct.
Stress. Kapitalgrundlag Solvensdaekning Stress. Kapitalgrundlag SeflonEELaIn Stress. Kapitalgrundlag Mlnlml.ijdEk Stress. Kapitalgrundlag Mlmml.ijdEk Udga_ngs!:l_m_kt oI
(Pct.) kr. (Pet.) (Pct.) kr. 9 (Pct.) kr. ning (Pct.) kr. g VIR st (e
(Pct.) (Pct.) (Pct.) intern model)
1. Renteri -200 262.777.418 175,0 -200 262.777.418 175,0 -200 213.593.418 487,0 -200 213.593.418 487,0
2. Aktierisici 100 182.004.862 166,0 100 182.004.862 166,0 100 132.820.862 378,0 100 132.820.862 378
& i NA NA NA NA NA NA NA NA NA NA NA NA
Danske statsobligationer mv. if. § 5, nr 4) a) 25 160.774.006 125,0 31 128.147.973 100,0 38 43.961.707 125,00 40 35.169.366 100,0
4. Kreditspaendsrisici @vrige statsobligationer mv. if. § 5, nr. 4) b) 100 289.839.044 222,0 100 289.839.044 222,0 100 240.655.044. 684,0 100 240.655.044. 684,0
@vrige obligationer if. § 5, nr. 4) c) 100 235.613.699 181,0 100 235.613.699 181,0 100 186.429.699 530,0 100 186.429.699 530,0
Eksponering 1 100 264.001.796 214,1 100 264.001.796 214,1 100 214.817.796 610,8 100 214.817.796 610,8 usb
5 Valutaspaendsrisici Eksponering 2 100 287.562.315 221,7 100 287.562.315 221,7 100 238.378.315 677,8 100 238.378.315 677,8 HKD
Eksponering 3 100 286.789.983 2203 100 286.789.983 220,3 100 237.605.983 675,6 100 237.605.983 675,6 NOK
6. Modpartsrisici 260.073.000 197,1
Ve Levetidsrisici NA NA NA NA NA NA NA NA NA NA NA NA NA
8. Wiy NA NA NA NA NA NA NA NA NA NA NA NA
obtionsrisici
9. Skade5f°"5ik'i'i’;‘35' NA NA NA NA NA NA NA NA NA NA NA NA

Fana




