_:-f Solvency Il software, Concordia Forsikring A/S 31.12.2023
Finanstilsynets fglsomhedstest med FT's gnskede formatering

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

Stress Kapitalgrundlag Solvensdaekning Stress Kapif undlag | ing Stress Kapitalgrundlag Minimumsdaekning Stress Kapitalgrundlag Minimumsdaekning
(Pct.) kr. (Pct.) (Pct.) kr. (Pct.) (Pct.) kr. (Pct.) (Pct.) kr. (Pct.)
i, Renterisici 200 385.100.466 243,8 200 385.100.466 243,8 200 378.887.829 821,8 200 378.887.829 821,8
28 Aktierisici 100 348.710.982 240,3 100 348.710.982 240,3 100 332.234.645 720,6 100 332.234.645 720,6
B8 Ejendomsrisici 100 403.977.369 256,9 100 403.977.369 256,9 100 403.088.987 874,3 100 403.088.987 874,3
4. Kreditspaendsrisici Danske statsobligationer mv. jf. § 5, nr 4) a) 75 192.143.205 125,0 88 153.115.591 100,0 100 91.746.148 199,0 100 91.746.148 199,0
@vrige statsobligationer mv. jf. § 5, nr. 4) b) 100 397.819.002 252,5 100 397.819.002 252,5 100 395.193.645 857,2 100 395.193.645 857,2
@vrige obligationer jf. § 5, nr. 4) c) 100 325.713.018 212,6 100 325.713.018 212,6 100 302.750.076 656,7 100 302.750.076 656,7
5. Valutaspaendsrisici Eksponering 1 100 380.548.449 245,2 100 380.548.449 245,2 100 373.051.910 809,2 100 373.051.910 809,2
Eksponering 2 100 405.417.323 257,4 100 405.417.323 257,4 100 404.935.081 878,3 100 404.935.081 878,3
Eksponering 3 100 405.460.515 257,5 100 405.460.515 257,5 100 404.990.456 878,4 100 404.990.456 878,4

6. Modpartsrisici 327.678.362 151,6 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-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 22.752.257 14 4 22.752.257 14 4 22.752.257 49 4 22.752.257 49
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