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

1. Renterisici -200  1.775.799.120  194  -200  1.775.799.120  194  -200  1.736.777.866  709  -200  1.736.777.866  709 

2. Aktierisici 80  871.489.127  125  96  668.722.629  100  100  523.213.980  214  100  523.213.980  214 

3. Ejendomsrisici 100  1.594.147.528  182  100  1.594.147.528  182  100  1.491.302.742  609  100  1.491.302.742  609 

4. Kreditspændsrisici

Danske stats-
obligationer mv. 
jf. § 5, nr 4) a)

70  1.125.930.838  125  91  896.611.088  100  100  667.824.970  273  100  667.824.970  273 

Øvrige stats-
obligationer mv. 
jf. § 5, nr. 4) b)

100  1.753.206.563  192  100  1.753.206.563  192  100  1.706.247.384  697  100  1.706.247.384  697 

Øvrige  
obligationer 
jf. § 5, nr. 4) c)

100  1.526.431.983  171  100  1.526.431.983  171  100  1.399.795.249  572  100  1.399.795.249  572 

5. Valutaspændsrisici

Eksponering 1 100  1.427.525.894  163  100  1.427.525.894  163  100  1.296.412.955  529  100  1.296.412.955  529  USD 

Eksponering 2 100  1.737.411.931  191  100  1.737.411.931  191  100  1.684.903.287  688  100  1.684.903.287  688  SEK 

Eksponering 3 100  1.762.656.475  193  100  1.762.656.475  193  100  1.719.017.536  702  100  1.719.017.536  702  JPY 

6. Modpartsrisici  1.703.241.279  179 

7. Levetidsrisici

8. Livsforsikringsoptionsrisici

9. Katastrofe  3  671.690.194  73  3  671.690.194  73  4  -349.154.678  -143  4  -349.154.678  -143 
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