Foelsomhedsanalyse

Indberettes af skadesforsikringsselskaber, livsforsikringsselskaber og tvaergdende pensionskasser

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

Stress Kapital- Solvens- | Stress Kapital- Solvens- | Stress Kapital- Mini- Stress Kapital- Mini-

(pct.) grundlag  |deekning | (pct.) grundlag  |deekning | (pct.) grundlag mums- | (pet.) grundlag mums-
(kr.) (pct.) (kr.) (pct.) (kr.) deekning (kr.) deekning
(pct.) (18]

1.495.938.112

. Renterisici 1.546.662.597 1.546.662.597 1.495.938.112

. Aktierisici 86 795.821.975 125,0 100 667.081.406 107,4 100 573.929.136 246,1 100 573.929.136 246,1

. Ejendomsrisici 100 1.339.560.310 180,0 100 1.339.560.310 180,0 100 1.230.422.360 527,7 100 1.230.422.360 527,7

Danske stats-
obligationer mv. 59 964.458.571 125,0 77 767.858.931 100,0 100 389.883.972 167,2 100 389.883.972 167,2
jf-8 5, nr 4) a)

@vrige stats-
. Kreditspcendsrisici obligationer mv. 100 1.514.751.350 193,2 100 1.514.751.350 193,2 100 1.455.026.257 624,0 100 1.455.026.257 624,0
jf.-§ 5, nr. 4) b)

Qvrige
S;b;‘g“m:‘)*’) 100 1.255.377.190 165,7 100 1.255.377.190 165,7 100 1.141.750.265 489,7 100 1.141.750.265 489,7
jif.85,nr.4)c

Eksponering 1 100 1.339.528.935 176,3 100 1.339.528.935 176,3 100 1.230.382.135 527,7 100 1.230.382.135 527,7 USD
. Valutaspcendsrisici Eksponering 2 100 1.504.646.449 193,5 100 1.504.646.449 193,5 100 1.442.071.255 618,5 100 1.442.071.255 618,5 SEK

Eksponering 3 100 1.537.494.234 196,7 100 1.537.494.234 196,7 100 1.484.183.800 636,5 100 1.484.183.800 636,5 JPY
. Modpartsrisici 1.431.316.036 171,0 - - -

. Levetidsrisici

. Livsforsikrings-
optionsrisici

. Katastrofe 3 5.256.596 1 3 5.256.596 1 3 -42.443.513 -18 3 -42.443.513 -18
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