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

1. Renterisici 200  1.604.895.256  189  200  1.604.895.256  189  200  1.566.675.751  652  200  1.566.675.751  652 

2. Aktierisici 79  841.158.581  125  97  645.599.071  100  100  516.183.224  215  100  516.183.224  215 

3. Ejendomsrisici 100  1.396.050.177  173  100  1.396.050.177  173  100  1.288.215.646  536  100  1.288.215.646  536 

4. Kreditspændsrisici

Danske stats-
obligationer mv. 
jf. § 5, nr 4) a)

57  1.047.191.704  125  76  834.232.032  100  100  430.762.095  179  100  430.762.095  179 

Øvrige stats-
obligationer mv. 
jf. § 5, nr. 4) b)

100  1.563.896.843  184  100  1.563.896.843  184  100  1.512.011.201  629  100  1.512.011.201  629 

Øvrige  
obligationer 
jf. § 5, nr. 4) c)

100  1.333.496.066  161  100  1.333.496.066  161  100  1.209.397.688  503  100  1.209.397.688  503 

5. Valutaspændsrisici

Eksponering 1 100 1.347.117.326  165  100  1.347.117.326  165  100  1.224.487.552  509  100  1.224.487.552  509  USD 

Eksponering 2 100  1.561.942.980  185  100  1.561.942.980  185  100  1.509.406.050  628  100  1.509.406.050  628  SEK 

Eksponering 3 100  1.590.488.575  188  100  1.590.488.575  188  100  1.547.466.844  644  100  1.547.466.844  644  JPY 

6. Modpartsrisici  1.516.973.647  170  -    -    -   

7. Levetidsrisici

8. Livsforsikringsoptionsrisici

9. Katastrofe  3  414.717.826  49  3  414.717.826  49  4  -700.190.460  -291  4  -700.190.460  -291 


