2018 Insurance Stress Test Indicators

Danica Pension

The 2018 Insurance Stress Test results of Danica Pension (the ‘Group’) are based ondata and information (the
‘Data’) provided by the Group to the national authority competent for its supervision (the ‘nationalsupervisory
authority’). The Data has been providedto the European Insurance and Occupational Pensions Authority
(EIOPA) in accordance with Requlation (EU) 1094/2010. EIOPA is not liable forerrors or discrepancies of the

Data.
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Relative change in technical TPNL after stress - 4.9% 2.9% 0.0%
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Note that the Group has no exposure to risks involved in the NatCat scenario.




