SCR 125 pct. SCR 100 pct. MCR 125 pct. MCR 100 pct.
Udgangspunkt for
Stress | Kapi Stress Stress | Kapi Stress | Kapi Valuta | levetidsrisici (ved
intern model)

1. Renterisici 200 180.659.340 348 200 180.659.340 344 200 180.659.340 1.169 200 180.659.340 1.169
2. Aktierisici
3. Ejendomsrisici

E::y‘e stats- obligationer mv. jf. § 5, 57 65.388.363 125 63 52.273.841 100 79 19.306.864 125 80 15.438.399 100
4. Kreditspandsrisici  @vrige statsobligationer mv. jf. § 5, nr.

4) b)

@vrige obligationer jf. § 5, nr. 4) c) 100 94.806.630 181 100 94.806.630 181 100 94.806.630 613 100 94.806.630 613

Eksponering 1
E Eksponering 2

Eksponering 3
6. Modpartsrisici 180.194.410 337 180.194.410 337 180.194.410 1.165 180.194.410 1.165
7. Levetidsrisici 100 186.761.156 354 100 186.761.156 354 100 186.761.156 1.207 100 186.761.156 1.207

Livsforsikrings-
8.
optionsrisici

9.




