[Finanstilsynets falsomhedstest 2023

SCR 125 pet. SCR 100 pet. MCR 125 pet. MCR 100 pet.
Stress Stress Stress K Stress
(Pct.) kr. (Pct.) (Pct.) kr. (Pet.) (Pet.) kr. (Pct.) (Pct.) kr. (Pct.)

1. Renterisici 200 473.617.393 3226 200 473.617.393 3226 200 464.406.527 1216,5 200 464.406.527 1216,5
2. Aktierisici 100 395.863.207 2994 100 395.863.207 299,4 100 376.031.039 985,0 100 376.031.039 985,0
3. Ejendomsrisici 100 460.463.763 3219 100 460.463.763 3219 100 447.542.900 11723 100 447.542.900 11723
4. Danske mv.jf.§5,nrd)a) 100 195.878.028 1379 100 195.878.028 137,9 100 174.566.165 457,3 100 174.566.165 457,3

@vrige statsobligationer mv. jf. § 5, nr. 4) b) 100 485.419.902 3308 100 485.419.902 330,8 100 479.537.949 1256,1 100 479.537.949 1256,1

@vrige obligationer jf. § 5, nr. 4) ¢) 100 313.215.837 2237 100 313.215.837 2237 100 292.211.386 765,4 100 292.211.386 765,4
5. Valutaspaendsrisici ~ Eksponering 1 100 445.528.257 3116 100 445.528.257 3116 100 428.394.815 11222 100 428.394.815 11222

Eksponering 2 100 484.069.749 330,3 100 484.069.749 330,3 100 477.806.984 12516 100 477.806.984 1251,6

Eksponering 3 100 484.631.028 330,5 100 484.631.028 330,5 100 478.526.572 1253,5 100 478.526.572 12535
6. Modpartsrisici 476.321.084 316,0 0 0 0
7. Levetidsrisici
8. Livsforsikrings-optionsrisici
9.  Skadesforsikrings-katastroferisici 5 89.954.006 613 5 89.954.006 613 6 -32.765.032 -85,8 6 -32.765.032 -85,8

Valuta

JPY
CHF




