SCR 125 pct. SCR 100 pct. MCR 125 pct. MCR 100
Udgangspunkt for
Stress Stress Stress Stress Valuta idsrisici (ved
intern model)
1 Renterisici 200 152.755.543 290 200 152.755.543 290 200 152.755.543 962 200 152.755.543 962
2. Aktierisici
3. e isici
Danske stat=- cbligationermv. if. §5, 0| 34 65.503.658 125 s 52.406.172 100 57 19.833.080 125 s8 15.872.153 100
4. Gvrige mv. if. § 5, nr.
2 b)
Ovrige if. § 5. nr. 4) ©) 100 88.425.917 168 100 88.425.917 168 100 88.425.917 557 100 88.425.917 557
Eksponering 1
i EX 2
EX 3
6 Modpartsrisici 152.279.724 285 152.279.728 285 152.279.724 959 152279728 959
7. Levetidsrisici 100 160.196.310 304 100 160.196.310 304 100 160.196.310 1.008 100 160.196.310 1.008
5 Livsforsikrings-
o. Katastrofe




