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1. Renterisici 200 156.539.906 183 200 156.539.906 183 200 154.126.522 456 200 154.126.522 456

2. Aktierisici 100 122.887.213 170 100 122.887.213 170 100 120.473.829 370 100 120.473.829 370

3. Ejendomsrisici 100 134.039.906 169 100 134.039.906 169 100 131.626.522 390 100 131.626.522 390

Danske statsobligationer 

mv. jf. § 5, nr 4) a)
23 99.802.227 125 31 79.227.024 100 45 42.209.891 125 48 33.792.763 100

Øvrige statsobligationer 

mv. jf. § 5, nr. 4) b)
100 146.126.997 181 100 146.126.997 181 100 143.713.613 425 100 143.713.613 425

Øvrige obligationer jf. § 

5, nr. 4) c)
100 138.210.869 174 100 138.210.869 174 100 135.797.485 402 100 135.797.485 402

Eksponering 1 100 124.207.840 169 100 124.207.840 169 100 121.794.456 368 100 121.794.456 368 USD

Eksponering 2 100 156.329.619 193 100 156.329.619 193 100 153.916.235 456 100 153.916.235 456 SEK

Eksponering 3 100 154.595.503 191 100 154.595.503 191 100 152.182.119 450 100 152.182.119 450 GBP

6. Modpartsrisici 150.116.148 117

7. Levetidsrisici 100 152.847.496 188 100 152.847.496 188 100 150.434.112 445 100 150.434.112 445 UdLei

8.
Livsforsikrings-

optionsrisici
StS125 KaS125 SoS125 StS100 KaS100 SoS100 StM125 KaM125 Min125 StM100 KaM100 Min100

9.
Skadesforsikrings-

katastroferisici
5 148.573.129 106 6 145.865.623 91 17 114.139.852 118 20 106.612.382 96

4. Kreditspændsrisici

5. Valutaspændsrisici

Følsomhedsanalyse
Indberettes af skadesforsikringsselskaber, livsforsikringsselskaber og tværgående pensionskasser

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


