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model)
1. Renterisici -200 239.683.748        125,0                        -200                      239.683.748        125,0                    -200                      188.547.228        465,0                                            -200                      188.547.228        465,0                    

2. Aktierisici 100 170.873.531        161,0                        100                        170.873.531        161,0                    100                        119.220.944        355,0                                            100                        119.220.944        355                        

3. Ejendomsrisici NA NA NA NA NA NA NA NA NA NA NA NA

Danske statsobligationer mv. jf. § 5, nr 4) a) 19 152.851.503        125,0                        24                          121.922.587        100,0                    30                          41.943.588          125,0                                            31                          33.554.870          100,0                    

Øvrige statsobligationer mv. jf. § 5, nr. 4) b) 100 250.740.495        203,0                        100                        250.740.495        203,0                    100                        199.722.288        595,0                                            100                        199.722.288        595,0                    

Øvrige obligationer jf. § 5, nr. 4) c) 100 250.740.495        203,0                        100                        250.740.495        203,0                    100                        199.722.288        595,0                                            100                        199.722.288        595,0                    

Eksponering 1 100 212.998.700        187,1                        100                        212.998.700        187,1                    100                        161.576.638        481,5                                            100                        161.576.638        481,5                    USD

Eksponering 2 100 243.742.969        201,0                        100                        243.742.969        201,0                    100                        192.649.885        574,1                                            100                        192.649.885        574,1                    HKD

Eksponering 3 100 246.790.284        202,0                        100                        246.790.284        202,0                    100                        195.729.808        583,3                                            100                        195.729.808        583,3                    INR

6. Modpartsrisici 229.301.000 183,9                        

7. Levetidsrisici NA NA NA NA NA NA NA NA NA NA NA NA NA

8.
Livsforsikrings-

optionsrisici
NA NA NA NA NA NA NA NA NA NA NA NA

9.
Skadesforsikrings-

katastroferisici
NA NA NA NA NA NA NA NA NA NA NA NA

Følsomhedsanalyse pr 31/12/2023
Indberettes af skadesforsikringsselskaber, livsforsikringsselskaber og tværgående pensionskasser

Valutaspændsrisici

4.

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

Kreditspændsrisici

5.

Fana


