
Forsikringsselskabet Dansk Sundhedssikring - Sensitivity analysis as per 31-12-2022

Stress Eligible own funds Solvency ratio Stress Eligible own funds Solvency ratio Stress Eligible own funds Solvency ratio Stress Eligible own funds Solvency ratio
1 Interest rate risk 200 197,003,863 179 200 197,003,863 179 200 197,003,863 434 200 197,003,863 434
2 Equity risk
3 Property risk

Danish government bonds cf. § 5, no. 4) a) 58 137,544,164 125 84 109,934,399 100 100 92,360,666 203 100 92,360,666 203
Other government bonds cf. § 5, no. 4) b)
Other bonds cf. § 5, no. 4) c)
Exposure 1
Exposure 2
Exposure 3

6 Counterpart risk 199,126,965 167
7 Longevity risk
8 Longevity options risk
9 Catastrophe risk

5 Currency risk

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

4 Credit spread risk
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