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Finanstilsynets følsomhedstest med FT's ønskede formatering
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Valuta

1. Renterisici 200 951.717.127 394 200 951.717.127 394 200 950.761.243 1.572 200 950.761.243 1.572

2. Aktierisici 100 306.425.601 191 100 306.425.601 191 100 282.334.980 703 100 282.334.980 703

3. Ejendomsrisici 100 949.887.191 394 100 949.887.191 394 100 948.415.171 1.575 100 948.415.171 1.575

4. Kreditspændsrisici Danske statsobligationer mv. jf. § 5, nr 4) a) 100 819.283.037 341 100 819.283.037 341 100 783.271.357 1.305 100 783.271.357 1.305

Øvrige statsobligationer mv. jf. § 5, nr. 4) b) 100 953.255.610 394 100 953.255.610 394 100 952.733.656 1.577 100 952.733.656 1.577

Øvrige obligationer jf. § 5, nr. 4) c) 100 839.480.236 353 100 839.480.236 353 100 806.867.792 1.358 100 806.867.792 1.358

5. Valutaspændsrisici Eksponering 1 100 939.939.883 390 100 939.939.883 390 100 935.662.212 1.555 100 935.662.212 1.555 USD

Eksponering 2 100 952.471.266 394 100 952.471.266 394 100 951.728.088 1.575 100 951.728.088 1.575 SEK

Eksponering 3 100 953.064.068 394 100 953.064.068 394 100 952.488.090 1.576 100 952.488.090 1.576 JPY

6. Modpartsrisici 894.901.214             349                              -                             -                             0

7. Levetidsrisici N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A

8. Livsforsikrings-
optionsrisici N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A

9. Skadesforsikrings-katastroferisici 4 300.792.625 124 5 -18.435.648 -8 5 -18.435.648 -30 5 -18.435.648 -30

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


