[Finanstilsynets falsomhedstest 2021

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 200 505.989.501 3354 200 505.989.501 3354 200 502.194.443 13315 200 502.194.443 13315
2. Aktierisici 100 425.203.042 3344 100 425.203.042 3344 100 406.131.911 1277,7 100 406.131.911 1277,7
3. Ejendomsrisici 100 489.977.861 335,22 100 489.977.861 335,2 100 481.666.699 1317,9 100 481.666.699 13179
4. Danske mv.jf.§5,nrd)a) 100 240.423.695 162,9 100 240.423.695 162,9 100 218.287.353 591,7 100 218.287.353 591,7
@vrige statsobligationer mv. jf. § 5, nr. 4) b) 100 516.569.952 3425 100 516.569.952 3425 100 515.759.124 1367,7 100 515.759.124 1367,7
@vrige obligationer jf. § 5, nr. 4) ¢) 100 368.842.916 2538 100 368.842.916 253,8 100 347.043.263 955,2 100 347.043.263 955,2
5. Valutaspaendsrisici ~ Eksponering 1 100 479.412.717 3258 100 479.412.717 3258 100 468.121.643 12725 100 468.121.643 12725
Eksponering 2 100 514.379.695 3416 100 514.379.695 3416 100 512.951.102 1362,6 100 512.951.102 1362,6
Eksponering 3 100 514.749.468 3417 100 514.749.468 341,7 100 513.425.169 1363,5 100 513.425.169 1363,5
6. Modpartsrisici 504.472.615 346,8 0 0 0
7. Levetidsrisici
8. Livsforsikrings-optionsrisici
9.  Skadesforsikrings-katastroferisici 5 121.106.104 80,3 5 121.106.104 80,3 6 -1.612.935 -4.3 6 -1.612.935 -4,3

Valuta




