v Solvency Il software, Concordia Forsikring A/S 31. december 2020
Finanstilsynets fglsomhedstest med FT's gnskede formatering

[ SCR 125 pct. SCR 100 pct. | MCR 125 pct. | MCR 100 pct. |

Stress Kapitalgrundlag Solvensdakning Stress Kapitalgrundlag Solvensdakning Stress Kapitalgrundlag Minimumsdaekning Stress Kapitalgrundlag Minimumsdaekning

(Pct.) kr. (Pct.) (Pct.) kr. (Pct.) (Pct.) kr. (Pct.) (Pct.) kr. (Pct.)

1. Renterisici 200 310.086.990 285,6 200 310.086.990 285,6 200 307.044.711 703,1 200 307.044.711 703,1
2. Aktierisici 100 285.895.159 282,1 100 285.895.159 282,1 100 276.029.544 632,1 100 276.029.544 632,1
3. Ejendomsrisici 100 317.796.150 293,8 100 317.796.150 293,8 100 316.928.250 725,7 100 316.928.250 725,7
4. Kredi dsrisici Danske st: igati mv. jf. § 5, nr4) a) 92 132.092.726 125,0 100 114.150.740 108,3 100 98.334.290 225,2 100 98.334.290 225,2
@vrige statsobligationer mv. jf. § 5, nr. 4) b) 100 319.902.132 295,0 100 319.902.132 295,0 100 319.628.227 7319 100 319.628.227 7319

@vrige obligationer jf. § 5, nr. 4) c) 100 219.061.899 208,3 100 219.061.899 208,3 100 203.285.307 465,5 100 203.285.307 465,5

5. Valutaspaendsrisici Eksponering 1 100 306.587.066 285,7 100 306.587.066 285,7 100 302.557.629 692,8 100 302.557.629 692,8
Eksponering 2 100 318.641.029 294,2 100 318.641.029 294,2 100 318.011.429 728,2 100 318.011.429 7282

Eksponering 3 100 319.623.505 294,8 100 319.623.505 294,8 100 319.271.013 731,1 100 319.271.013 731,1

6. Modpartsrisici 244.943.069 175,6 0 0 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-@ptionsrisici 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 3 98.368.600 91 3 98.368.600 91 4 -109.633.050 -251 4 -109.633.050 -251
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