F¢Isomhedsar_|alyse 2_02(_) _

Indberettes af ikr Y og tvaergdende pensionskasser
Stress
1 Renterisici 200
2. Aktierisici 100
3. Ejendomsrisici 100
Danske stats- obligationer mv. if. § 5, nr 4) a) 92
4. Kreditspaendsrisici  @vrige statsobligationer mv. if. § 5, nr. 4) b) 100
@vrige obligationer if. § 5, nr. 4) c) 100
Eksponering 1 100
5. Valutaspaendsrisici  Eksponering 2 100
Eksponering 3 100
6. Modpartsrisici
7. Levetidsrisici N/A
Livsforsikrings-
& ontionsrisigi /A
9. Katastrofe 3

SCR 125 pct.

Kapitalgrundlag = Solvensdaekning  Stress

261.723.254
244.885.819
260.886.925
80.340.191
264.420.481
194.096.510
258.452.901
265.868.706
267.542.057
174.323.364
N/A
N/A
34.539.057

389,90
399,30
394,80
125,00
394,70
306,70
390,40
397,60
399,10
241,80
N/A
N/A
51,47

200
100
100
99

100
100
100
100
100

N/A
N/A
3

SCR 100 pct.

Kapitalgrundlag ~ Solvensdaekning

261.723.254
244.885.819
260.886.925
64.056.574
264.420.481
194.096.510
258.452.901
265.868.706
267.542.057
0
N/A
N/A
34.539.057

389,90
399,30
394,80
100,00
394,70
306,70
390,40
397,60
399,10

N/A
N/A
51,47

Fana

Stress

N/A
N/A

100
100
100
100
100
100
100
100

MCR 125 pct.

Kapitalgrundlag = Minimumsdaekning

259.869.141
238.282.687
258.796.925
52.989.171
263.327.125
184.603.751
255.676.381
265.183.824
267.329.145
0
N/A
N/A
24.472.350

942,80
864,40
938,90
192,20
955,30
669,70
927,50
962,00
969,80

N/A
N/A
88,78

Stress

200
100
100
100
100
100
100
100
100

N/A
N/A

MCR 100 pct.

Kapitalgrundlag

259.869.141
238.282.687
258.796.925
52.989.171
263.327.125
184.603.751
255.676.381
265.183.824
267.329.145
0
N/A
N/A
24.472.350

Minimumsdaekning

942,80
864,40
938,90
192,20
955,30
669,70
927,50
962,00
969,80

N/A
N/A
88,78

Valuta

Udgangspunkt for
levetidsrisici (ved
intern model)

UdLei

Gruppenavn

Rris
Akris
Ejris
KrDSo
KrXSo
KrXobl
VrEl
VrE2
VrE3
Moris
Levris

LivFris

Katas



