1. CAPITAL

GR032
ALPHA BANK, S.A

) - 31/12/2012 30/06/2013 : .
Capital position CRD3 rules .................................................. R — References to COREP reporting
H / RWA i  Milion EUR

A) Common equity before deductions (Original own funds without hybrid instruments and government 7 COREP CA 1.1 without Hybrid instruments and government support measures other
) 2,605 6,818

support measures other than ordinary shares) (+) than ordinary shares

Of which: adjustment to valuation differences in other AFS assets @ (-1+) -56 / Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

B) Deductions from common equity (Elements deducted from original own funds) (- -4 //“/ COREP CA 1.3.T1* (negative amount;

Z:f Z:::L:Bez:\:iysi:+:0nfall and IR(B equity expected loss amounts (before tax) (-)) : : 201 ?sstrf r)\ed by Article(57 (q) of Directivl 2006/48/EC (COREP line 1.3.8 included in
Of which: ordinary shares subscribed by government ’O /////////////“////////////// Paid up ordinary shares subscribed by government

D) CoCos issued before 30 June 2012 according to EBA Common Term Sheet (+) 0 /////////////“////////////// EBA/REC/2011/1

E) Other Existing government support measures (+) 940 ////////////_////////////

F) Core Tier 1 including other intruments eligible and existing government support measures (C+D+E) 3,541 8.5% 7, 749 14.4%

G) Hybrid instruments not subscribed by government 148 ////-///// giigz:g{g;:{g:i{:r(isowg(f)[ggi(ﬁz}il.zllfsl.i;: gﬁigﬁﬁse*.a(r:nooﬁri; |ri]f:t35 fom

H) Tier 1 Capital (F+G) 3,689 14 5%

Common Equity instruments under A) not eligible as CET1 (under CRR) Amcles 26(1) point (c) and 26(2) of CRR
Adjustments to Minority Interests 9 /////_/ Art cle 84 of CRR

/ |
DTAs that rely on future profitability (net of associated DTL) 1,386 ////////// ?r; czlgs 36(1) point (<) and 38 of CRR [new COREP CA4 lines {1.2 + 1.3 -2.2.1.-

Holdings of CET1 capital instruments of financial sector entities: reciprocal cross holdings, non

RWA for Credit Value Adjustment Risk (CVA) 0 /“/ Amcles 381 to 386 of CRR

Notes and definitions

COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)

(1) The amount is already included in the computation of the eligible capital and reserves and it is provided separately for information purposes.

Explanatory footnotes

1. Existing government support measures will be grandfathered as Common Equity Tier | capital under CRD IV until 31.12.2017.

2. Please note that the applicable Core Tier 1 definition in Greece as at 30.06.2013 is stricter than the CRD3 definition and is calculated as the sum of the following positive items : (i) common shares, (ii) State Aid preference shares, (iii) share premium, (iv) Retained Earnings and (v) minority interests
and the following deductions: (i) intangible assets and goodwill, (ii) 50:50 Deductions under CRD 48/2006, (iii) DTAs>20% of CET1 and (iv) excess of deductions from Tier 1/Tier 2 Capital. No prudential filter is applied on AFS unreal lized gains and losses.

3. Alpha Group does not contain Emporiki Group on 31/12/2012.
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2. CREDIT RISK
as of 31 December 2012 GR032

ALPHA BANK , S.A

Exposure values (as of 31/12/2012) * RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **
LTV % ** (as of + . B ; 2
3112/2012) | F-IRB A-RB STA F-IRB A-RB STA F-IRB : AIRB STA

{ Non-defaulted | Defaulted : Non-defaulted ; Defaulted : Non-defaulted ; Defaulted : Non-defaulted : Defaulted : Non-defaulted | Defaulted : Non-defaulted : Defaulted : Non-defaulted : Def ot T atasiiad 5 N defaulted | Defaulted

Central banks and central governments 1 - - - - 13,826 - - - - - - ////////////-/////////////-//////////
nstiions . - : : - 3043 - - : : / //////////// -//////////// -/////////////
e L  — E—" —E — § ——— ///é{ - — / ,_x/////éé

et A - - : I wao] s - - - - , . -//////////// s
Retail - Secured on real estate property . - - - - 11,356 : - - - - ! : // ////-// /-/ ////

Retail - Secured on real estate property - Of Which: SME . - - - - 1427 . - - - - V7 ///%
ALPHA BANK , S.A Retail - Secured on real estate property - Of Which: non-SME 57.8% - - - - 9,929

Retail - Oualifying Revolving 7 ] - - - - ) - - - - - f //////////// ////////////////— /////////////
Retail - Other Retail V7, 1 B B B B 5015 N N N N

Retail - Other Retail - Of Which: SME V7, ] - - - - 847 - - - - I /////// /////// //////////////////
Retail - Other Retail - Of Which: non-SME 7 , B - - - 4,168 - - - - § /_/ 77777 /_/ 77777

Eauy / / - - - - 239 - - - - - - //////////////-//////////// -
Securitisation ; A - - - - - - - - - - - - ///////////-//////-/ ////

Other non-credit obligation assets - - - - 3,498
[TOTAL 57,843

All couterparty countries

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) * Value adjustments and provisions (s of 31/12/2012) **
LTV % * (as of + : ; : i :
Counterparty Country € 31/12/2012) F-IRB A-IRB STA F-IRB A-IRB STA F-IRB A-IRB STA

i Non-defaulted | Defaulted | Non-defaulted | Defaulted | Non-defaulted | Defaulted : Non-defaulted | Defaulted i Non-defalted | Defaulted | Non-defaulted | Defaulted : Non-defaulted : Defauited : Non-defaulted ; Defaulted i Non-defaulted | Defaulted

Central banks and central governments //////////// - - - - 12116 - - - . - - ///////////“///////////“///////////
institutions - - - - 2540 . - - - - - - /////////////-////////////-/////////////

Corporates 7 ‘ - - - - 14121 g - - - - i i //////////-////////////-///////////
Corporates - Of Which: Lending 7 7 - - = - - - - - - - - - //// /_// //_/ ///

Corporates - Of Which: SME a - - - - 5,983 . - - - - X . / /

Retail - - - - 14,039

Retail - Secured on real estate property . - - - - 8,984 - - - -

Retail - Secured on real estate property - Of Which: SME X - N - N 1,256 - - N - Y // //// //////A_ ///////////

Retail - Secured on real estate property - Of Which: non-SME L 53.7% - - - - 7.728

Greece Retail - Qualifying Revolving - - - - 939

v
Retail - Other Retail / - - - - 4,116

Retail - Other Retail - Of Which: SME ) 2 B . B . 758
Retail - Other Retail - Of Which: non-SME 2 - - - - 3,358

Equity 2| - - - - 122
Securitisation

Other non-credit obligation assets - - - - 2,555

TOTAL . / 45,493

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 31 December 2012

GR032
ALPHA BANK , S.A

LTV % ** (as

Counterparty Country 31/12/2012)

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

Non-defaulted : Defaulted : Non-defaulted Defaulted

Non-defaulted | Defaulted ;| Non-defaulted | Defaulted | Non-defaulted ; Defauted

D Yy

8
////////////-////////////-///////////

/////-////-/ //

-] /_/ ///
7 _ ////

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity

Romania

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

LTV % ** (as of }

Counterparty Cou 31/12/2012)

Central banks and central governments /////////////

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

Exposure values (as of 31/12/2012) *

RWA (as of 31/12/2012) **

Value adjustments and provisions (as of 31/12/2012) **

/mmm||| '

] mmm .2

////-/////-/////

____

: 7////;/2///2/7-///////;/2/7-////////////
-

]

Retail - Secured on real estate property - Of Which: SME

_
s '’ =- -
. —

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving

Retail - Other Retail
Retail - Other Retail - Of Which: SME

Cyprus

Retail - Other Retail - Of Which: non-SME
Equity

Securitisation

Other non-credit obligation assets

TOTAL

// _/////////

7////////////-////////////-//////////

7 /_////_/ /

/////////////-////////////-////////////

- 1 -

. - -

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 31 December 2012 GR032
ALPHA BANK , S.A

LTV % ** (as
31/12/2012)

Counterparty Country @

Non-defaulted : Defaulted Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted - Defaulted : Non-defaulted : Defaulted o1 ulted wlted : Non-defaulte Defaulted

................................. enral e and contral governments ///////////// . ’ - . . - i y y y - - ///////////“/////////// ////////////
Institutions ///////////// - - - - N - - - - - - - ////////////-////////////-////////////

Corporates . - - - - - - - - - - - ] === BN
Corporates - Of Which: Lending 2,77 - - - - - - - - - - - - //////////////_/////////_/////////
Corporates - Of Which: SME /////////////// - - - - - - - - - - - - // / ////////_/ ///////

Retail - Secured on real estate property

0o - - - - : : - - - - - - -//////////// -%///////////
e S S s S N —— ////////////-////////////-////////////

Retail - Qualifying Revolving 7 A - - - - - - - - - - - -
* I — — — —— — — — — ////////////-////////////-///////////

o e ST Wheh ooasiE - - : : : 5 : - - - : - =
Equity . - - - - - - - - - - - - ///////////// -///////////// -
Securitisation T - - - - - - - - - - - - ///////////-// _ /-/ ////

Securitisation and re-securitisations positions deducted from capital * ////////////% - - - - - - - - - - - - %////////////%-%////////////%-W////////////%

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA
** As explained in the Guidelines

LTV % ** (as
31/12/2012)

Counterparty Country

Central banks and central governments ///////////// - - - - - - - - - - - ///////////“ /////////“ ////////
Institutions - - - - - - - - - - - _ ///////////-////////////-///////////

Cooaatoe O WIHch: S . - : - - - - - - - - - - //f/ — /////////_//////////////‘
retail . - - : : - - - - - - - ///////////// Il e
Retall-Seoured on real estate propery . - ] - - : : - - - - - v 1
Retail - Secured on real estate property - Of Which: SME . - - - - - - - - - - - - //////////// -///////////,

Retail - Secured on real estate property - Of Which: non-SME T oo% - - - - - - - - - - - - ////// _ /// _////////////

Retail - Qualifying Revolving

e~ Otver Reiai~0f ieh non SVTE . f - i i i i i i i i i ? ? - — — ///
Equity - . - - - - - - - - - - - - ////////// -//////////// -/////////{é/

Other non-credit obligation assets

[ TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 31 December 2012

GR032
ALPHA BANK , S.A

Counterparty Country @

Central banks and central governments

LTV % ** (as
31/12/2012)

.

Institutions

.

Corporates

.

Corporates - Of Which: Lending

V|

Corporates - Of Which: SME

VT T

Retail

.

Retail - Secured on real estate property

0.0%

Non-defaulted : Defaulted Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted

Defaulted : Non-defaulted : Defaulted on: wited uited : Non-defaulte Defaulted

Yy wm .

////////////-////////////-////////////

// |

- '''=» @
. — __

V" T |
7/

1 1
a . 2@ .

1 -

Retail - Secured on real estate property - Of Which: SME

0.0%

Retail - Secured on real estate property - Of Which: non-SME

Retail - Qualifying Revolving

Retail - Other Retail

7 7

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

A
7))

Equity

____

Securitisation

.

Other non-credit obligation assets

____

TOTAL

Securitisation and re-securitisations positions deducted from capital *

V7

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA
** As explained in the Guidelines

Counterparty Country @

Central banks and central governments

LTV % ** (as
31/12/2012)

Institutions

/////////////-/////////////-////////////

////////////-////////////-///////////

/| /m

/////////////-/////////////-/////////////

- 1

. - - ___

Exposure values (as of 31/12/2

RWA (as of 31/12/.

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME

Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise
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e //////////// -

/-// /-/ //
//%

3 ///////—/ ////////



2. CREDIT RISK
as of 31 December 2012

GR032
ALPHA BANK , S.A

Counterparty Country @

Notes and definitions

1) Breakdown by country of counterparty

LTV % ** (as
31/12/2012,

Central banks and central governments /////////////

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

1 [¢ f 31/12/2012) **

Retail - Secured on real estate property - Of Which: SME

7/’

.
////////////-////////////-//////////

////-/ /-/ ____
/ _____

: /////2?/////-//////?///;/-///////?////
T —

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

Counterparty Country @

Notes and definitions

Central banks and central governments

Institutions

Corporates
Corporates - Of Which: Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

} ////////4///-////////////-/////////4

7

)/ /|

i ///////////-/////////////-////////;{/4

7////////////-/////////////-/////////
s = - ///%
. — —

////////////-////////////-/////////

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retalil - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

** As explained in the Guidelines

2013 EBA Transparency Exercise
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2. CREDIT RISK

as of 31 December 2012 GR032

ALPHA BANK , S.A

Counterparty Country @

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

LTV % * (as of ¢
31/12/2012)

i Non-defaulted | Defaulted i Non-defaulted | Defaulted : Non-defaulted i Defaulted | Non-defaulted i Defaulted i Non-defaulted | Defaulted i Non-defaulted : Defaulted N(\defaulted Defaulted Non delau\ted i Defaulted Non-delau\ted i Defaulted

Exposure values (as of 31/12/2012) *

F-IRB A-IRB STA F-IRB ARB

RWA (as of 31/12/2012) **

Value adjustments and provisions (as of 31/12/2012) **
STA F-IRB A-IRB STA

////////////-////////////-/////////////

////////////-/////////////-//////////
3 == 2 =m _____

7+ -

-V /
8 = = @

: ///////-///////-///////////%

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME

Retail - Qualifying Revolving

Retalil - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

////-’////////

- ////////// 1 1

- /////////////-/////////////-//////////
) -V

/|

5 == @ == ///////////

1 - -

///////////-///////////-//////////

4
-ll-ﬂ-




2. CREDIT RISK
as of 30 June 2013 GR032
ALPHA BANK, S.A

Exposure values (s of 30/06/2013) ** RWA (as of 30/06/2013) = Value adjustments and provisions (as of 30/06/2013) **
. LTV % ** (as of + A H H B
All couterparty countries 30/06/2013) : F-IRB A-IRB STA F-IRB A-IRB STA F-IRB : AIRB STA

{ Non-defaulted | Defaulted : Non-defaulted ; Defaulted : Non-defaulted ; Defaulted : Non-defaulted : Defaulted : Non-defaulted | Defaulted : Non-defaulted : Defaulted : Non-defaulted : Def ot T etaiten s Nomdefauied 1 Dataufod

Central banks and central governments 1 - - - - 14,154 - - - - - 277 - ////////////-/////////////-//////////
institions . - : : - 279 - - : - ] //////////// -

Corporates | - - : - EEIE - - - - asol sl -////// -//////////
Corporates - Of Which: Specialised Lending //////// % - - - - - - - - - - - - //// / ////
Corporates - Of Which: SME 7 1 - - - - 8,880 . - - - - 7,560 . // 777 /_ // /_/ 77

Retail A - - - - 22,089 | - - - - 12,838 4 ////////////-////////////-//////////
Retail - Secured on real estate property . - - - - 16,056 ! - - - - 7,768 z ,/// ////-// /-/////

Retail - Secured on real estate property - Of Which: SME . - - - - 2,008 . - - - - 1,188 7777 //%
ALPHA BANK , S.A Retail - Secured on real estate property - Of Which: non-SME 63.6% - - - - 14,048 . - - - - 6,580

Retail - Qualifying Revolving % ) - - - - 689 - - - - 517 //////////// ////////////////_ ///////////

Retail - Other Retail V7, 1 N - - - 5,344 s - N - - 4,553

Retail - Other Retail - Of Which: SME V) ) N - N 5 934 N N B N 781

Retail - Other Retail - Of Which: non-SME % /) - - - - 4,410 - - B - 3,772

Equity 2 - - N - 321 - - - R - 321
Securitisation -

Other non-credit obligation assets - - - - 4,726 - - - - - 3,289
[TOTAL 67,695 . 39,908

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **
LTV % ** (as of + = H B = =
Counterparty Country 30/06/2013) i F-IRB A-IRB STA F-IRB A-IRB STA F-IRB AIRB STA

i Non-defaulted | Defaulted | Non-defaulted | Defaulted : Non-defaulted | Defaulted : Non-defaulted | Defaulted i Non-defalted | Defauited | Non-defaulted | Defaulted : Non-defaulted : Defauited : Non-defaulted ; Defaulted i Non-defalted | Defaulted

Central banks and central governments //////////// - - - - 12377 . - - - - ] - ///////////“///////////“//////////
Institutions - - - - 1556 - - - - 78 i /////////////-////////////-////////////

Corporates / ‘ - - - - 18,946 { - - - — 17,258 2,001 ////////////-///////////-///////////
Corporates - Of Which: Lending 7 - - - - - - - / /_// //_/ /

Corporates - Of Which: SME Y ] - - - - 7,924 ) - - - - 6,675 1,497 ]

Rets A - : - B T - - ' | e asw //////////// -//////////// -////////////

Retail - Secured on real estate property X - - - - 13,676 X - - - - 6,722 3, 503
Retail - Secured on real estate property - Of Which: SME X - - - - 1,786 K - - - - 1,072 R //// ////% /////////////
Retail - Secured on real estate property - Of Which: non-SME L 61.8% - - - - 11,890 - - - - 5,650
Greece Retail - Qualifying Revolving - - - - 689 - - - - 517

Retail - Other Retail 7////// - - - - 4,217 X - - - - 3,702

Retail - Other Retail - Of Which: SME ) 2 N - N , 879 N B N 5 735

Retail - Other Retail - Of Which: non-SME 2 - - - - 3,338 - - - - 2,967

Equity i - - - - 207 - - - - - 207
Securitisation -

Other non-credit obligation assets - - - - 3,706 - - - - - 2,343

TOTAL / / 55,374 ; 31,487

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013

GR032
ALPHA BANK , S.A

LTV % ** (as

Counterparty Country 30/06/2013)

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

Non-defaulted | Defaulted : Non-defaulted | Defaulted ; Non-defaulted | Defaulted

Non-defaulted Defaulted : Non-defaulted : Defaulted

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving

Retail - Other Retail
Retail - Other Retail - Of Which: SME

Romania

Retail - Other Retail - Of Which: non-SME
Equity

Securitisation

Other non-credit obligation assets

[ TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA
** As explained in the Guidelines

LTV % ** (as of }

Counterparty Country 30/06/2013)

Central banks and central governments /////////////

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

Exposure values (s of 30/06/2013) **

RWA (as of 30/06/2(

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME

G Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 30 June 2013 GR032
ALPHA BANK, S.A

LTV % ** (as
30/06/2013)

Counterparty Country @

Non-defaulted : Defaulted Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted - Defaulted : Non-defaulted : Defaulted on-defaulted wlted : Non-defaulted Defaulted

................................. enral e and contral governments ///////////// . ’ - . . - i y y y - - ///////////“/////////// ////////////
Institutions ///////////// - - - - N - - - - - - - ////////////-////////////-////////////

Corporates ////////////// - - - - - - - - - - - - ///-// /-/ /////
Corporates - Of Which: Lending U7 - - - - - - - - - - - - ////////////// _/ /|||
Corporates - Of Which: SME /////////////// - - - - - - - - - - - - / / ///////_/ )

Retail - Secured on real estate property

.
00% - - - - : : - - - - - - //////////// -//////////// s
e T e e

Retail - Qualifying Revolving 'A

- - T S S S : ////////////-////////////-///////////

o e ST Wheh ooasiE - - : : : 5 : - - - : - = —
Equity . - - - - - - - - - - - - ///////////// -///////////// 0T |
Securitisation T - - - - - - - - - - - - ///////////-// _ /-/ ////

Securitisation and re-securitisations positions deducted from capital * ////////////% - - - - - - - - - - - - %////////////%-%////////////%-W////////////%

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

LTV % ** (as
30/06/2013)

Central banks and central governments ///////////// - - - - - - - - - - - ///////////“ /////////“ ////////
Institutions - - - - - - - - - - - _ ///////////-////////////-///////////

Corporates - Of Which: Specialised Lending - - - - - - - - B B B B /

Corporates - Of Which: SME - - - - - - - - - - - - //// 7 ////////////_//////////////////
Retal - : - - - - - - : - - - ///////////// Il
Retail -Secured on real estate property . - - - - - - - - - - - - T
Retail - Secured on real estate property - Of Which: SME . - - - - - - - - - - - - //////////// -///////////,

Retail - Secured on real estate property - Of Which: non-SME T oo% - - - - - - - - - - - - ////// _ ///_//////////////////A

Retail - Qualifying Revolving

//{ ; T T T T T T ///////////-///////////-////////////

e~ Otver Reiai~0f ieh non SVTE . f - i i i i i i i i i ? - —  —4
Equity . . - - - - - - - - - - - - ////////// -//////////// -////////////

Securitisation

Counterparty Country

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 30 June 2013

GR032
ALPHA BANK , S.A

Counterparty Country @

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Central banks and central governments

LTV % ** (as
30/06/2013)

.

Institutions

.

Corporates

.

Corporates - Of Which: Lending

V|

Corporates - Of Which: SME

VT T

Retail

.

Retail - Secured on real estate property

0.0%

Non-defaulted : Defaulted Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted

Defaulted : Non-defaulted : Defaulted on-defaulted wited ;| Non-defaulted Defaulted

4w .

////////////-////////////-////////////

’’'’m
. /)

= 2@
//

/I
T 7

8.
a . 2@

///////_;/ T

.
1 1

Retail - Secured on real estate property - Of Which: SME

0.0%

Retail - Secured on real estate property - Of Which: non-SME

Retail - Qualifying Revolving

7 7

Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

A
7))

Equity

____

Securitisation

.

Other non-credit obligation assets

____

TOTAL

Securitisation and re-securitisations positions deducted from capital *

V7

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA

** As explained in the Guidelines

Counterparty Country @

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

Central banks and central governments

LTV % ** (as
30/06/2013)

Institutions

/////////////-/////////////-////////////

////////////-////////////-///////////

)/ /|

/////////////-/////////////-/////////////

- 1

. -

Exposure values (as of 30/06/2

RWA (as of 30/06/:

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

3 - —
;////////////-/////////////-//////////

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME

Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines
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2. CREDIT RISK
as of 30 June 2013

GR032
ALPHA BANK , S.A

Counterparty Country @

Notes and definitions

LTV % * (as of i
30/06/2013) |

Central banks and central governments /////////////

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME

Retail - Qualifying Revolving
Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME
Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

Counterparty Country @

Notes and definitions

Central banks and central governments

Institutions

Corporates
Corporates - Of Which: Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

.

.
////////////-////////////-//////////

////-/ /-/ ___
/ ____

: /////2?/////-//////?///;/-///////?////
T — -
: ///////44{;{//-//////44////-/////////{

////////{{///-////////{///-/////////

T UV

i ///////////-/////////////-///////////

//////// -/////// -/ //

7////////////-/////////////-/////////
s = - //////z

- — /-/

////////////-////////////-/////////

1 = =

Retail - Secured on real estate property - Of Which: SME

1 = m=am

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retalil - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

** As explained in the Guidelines

2013 EBA Transparency Exercise

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

..~ - -

/////é/{///{//-//////////////-////////////
- A

////-/////////




2. CREDIT RISK
as of 30 June 2013

GR032
ALPHA BANK , S.A

Counterparty Country @

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

LTV % * (as of ¢
30/06/2013)  : : ; 7 : : : + :
i Non-defaulted ; Defaulted ; Non-defaulted ; Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted

Exposure values (as of 30/06/2013) **
F-IRB A-RB STA F-IRB A-RB

RWA (as of 30/06/2013) **

Value adjustments and provisions (as of 30/06/2013) **
STA F-IRB A-IRB STA

Non-defaulted i Defaulted N(\defaulted Defaulted Non delau\ted i Defaulted Non-defaulted Defaulted

////////////-////////////-////////////

////////////-/////////////-//////////
- ////////- . -
_//////////////%

////-////////// 4

Retail - Secured on real estate property - Of Which: SME

: //////////%-W////////////%_W//////////////

Retail - Secured on real estate property - Of Which: non-SME

Retail - Qualifying Revolving

Retalil - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

j //////////-///////-/ ____

- /////////////-/////////////-//////////
| U

/|

- 7/
] =m =a //////////

5 = =

///////////-///////////-//////////

4
-ll-ﬂ-

Explanatory footnotes

1. Alpha Group does not contain Emporiki Group on 31/12/2012.
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3. SECURITISATION SUMMARY

GR032
ALPHA BANK , S.A

(in million Euro)

Exposure Value as of 31/12/2012 Exposure Value as of 30/06/2013

Banking Book 0 0
Trading Book (excl. correlation trading) 0 0
Correlation Trading Portfolio 0 0
Total 0 0

Explanatory footnotes

2013 EBA Transparency Exercise



4. MARKET RISK

GR032
ALPHA BANK, S.A

(in million Euro)

31/12/2012

TAL RISK EXPOSUR TOTAL RISK

AMOUNT EXPOSURE AMOUNT

Traded Debt Instruments 5 87 0 246
TDI - General risk 0 87 0 246
TDI - Specific risk 5 0 0 0

Equities 5 51 2 10
Equities - General risk 0 51 0 10
Equities - Specific risk 5 0 2 0

Foreign exchange risk 133 596 125 926

Commodities risk 0 0 0 0

Explanatory footnotes

1. Alpha Group does not contain Emporiki Group on 31/12/2012.

2013 EBA Transparency Exercise



5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO " . » .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e i) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Austria 0 0 0 0 0 0 0 0
[5Y - 10Y] 15 0 15 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 15 0 15 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 9 0 9 9 0 0 0 0
[3Y -5Y] Belgium 20 0 20 20 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 29 0 29 29 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Bulgaria 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 20 0 20 20 0 0 0 0
[3M-1Y] 10 0 10 10 0 0 0 0
[1Y -2Y] 13 0 13 13 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Cyprus 2 0 2 2 0 0 0 0
[5Y - 10Y] 1 0 1 1 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 46 0 46 46 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y-5v] Czech Republic 0 0 0 A o o 0 o
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Denmark 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Estonia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ' 0 0 0 0 0 0 0 0
[3Y -5Y] Finland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012

GRO032
ALPHA BANK, S.A

(in million Euro)

Residual
Maturity

N

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Country /
Region

France

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

of which: loans and
advances

of which: AFS banking

book

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterparties
only where there is a maturity matching) ®

of which: FVO
(designated at fair value
through profit&loss)
banking book

(RY)]

f which: Financial assets
held for trading(z)

DIRECT SOVEREIGN

EXPOSURES IN
DERIVATIVES @

Net position at fair values
(Derivatives with positive fair
value + Derivatives with

negative fair value)

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair
value + Derivatives with
negative fair value)

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Germany

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o

o

o

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Greece

2,158

2,158

2,147

878

878

912

912

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

©

-111

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

548

548

[

256

4,497

4,497

=
B B

182

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Hungary

o

o

o|o|o|o|o|o|o

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

Oo|o|o|o|o|o|o

(=] [o] (o] (o] [o] (o] o] [o] (o] (o] (o] (o] (o] (o] [o] (o] (o] [o] (o] (o] o] [o] (o] [a] (o] (o] (o] o] [o] (] [a] (=)

o|o|o|o|o|o|o|o

o|o|o|o|o|o|o

(e] [o] (o] (o] [o] (o] o] [o] (o] (o] (o] (o] (o] (o] [o] [o] (o] [o] (o] (o] o] [o] [a] [a] (o] (o] (o] o] [o] (o] (e} (=)
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Iceland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Irefand 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] italy 0 0 0 0 0 0 0 0
[3Y-5Y] 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ' 0 0 0 0 0 0 0 0
[3Y -5Y] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y-5v] Liechtenstein 0 0 0 A o o 0 o
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y -5Y] Lithuania 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Luxembourg 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Malta 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Netherlands 2 0 2 2 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 2 0 2 2 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Norway 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Poland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Portugal 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 70 0 70 70 0 0 0 0
[3M-1Y] 257 0 257 257 0 0 0 0
[1Y -2Y] 41 0 41 41 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Romania 3 0 3 3 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 372 0 372 372 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Slovakia 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Slovenia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Spain 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Sweden 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y-5v] United Kingdom 0 0 0 A o o 0 o
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Australia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Canada 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Hong Kong 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Japan 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 76 0 76 76 0 0 0 0
[1Y -2Y] 229 0 229 229 0 0 0 0
[2Y-3Y] U.S 0 0 0 0 0 0 0 0
[3Y-5Y] > 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 305 0 305 305 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Switzerland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] Other 0 0 0 0 0 0 0 0
[2Y -3Y] advanced 0 0 0 0 0 0 0 0
[3Y-5Y] economies non 0 0 0 0 0 0 0 0
[5Y - 10Y] EEA 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 56 0 56 39 0 0 0 0
[3M-1Y] 78 0 78 21 0 0 0 0
[1Y -2Y] c:r:];rE(;:g:sl 18 0 18 12 0 5 0 0
[2Y -3Y] Europe 28 0 28 24 0 0 0 0
[8Y -5V] countries non 5 0 5 0 0 0 0 0
[5Y - 10Y ] EEA 1 0 1 0 0 0 0 0
[10Y - more ] 115 115 0 0 0 0 0 0
Total 301 115 186 97 0 5 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Middle East 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] ) ) 0 0 0 0 0 0 0 0
[2Y-3Y] Latznﬁq;]eenca 0 0 0 0 0 0 0 0
[BY-5Y] Caribbean 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012

GRO032
ALPHA BANK, S.A

(in million Euro)

Residual
Maturity

N

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Country /
Region

Africa

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

of which: loans and
advances

of which: AFS banking

book

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterparties
only where there is a maturity matching) ®

of which: FVO
(designated at fair value
through profit&loss)
banking book
(RY@)]

f which: Financial assets
held for trading(z)

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

Net position at fair values
(Derivatives with positive fair
value + Derivatives with

negative fair value)

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair
value + Derivatives with
negative fair value)

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Others

(@] [«] | V] [¢¢] [o) [a] [e] (o] (o] [o] (o] (o] (o] (o] (=)

(@] [«] | V] [¢¢] [o] [a] [e] (o] (o] [o] (o] [} (o] (o] (=)

(=] [«1 V] [oo] [o] (o] [a] (o] (o] (o] o] [o] [e] [a] [«

=
o

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

=
o

=
o

(=] [o] (o] (o] (o] (o] o] o] (=] (o] (o) [o] (o] (o] [o] (=]

(=] [o] (o] (o] (o] (o] o] [o] [«] (o] (o) (o] (o] (o] [o] (=]

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

(=] [o] (o] (o] (o] (o] o] o] [«] (o] (o) (o] (o] (o] [o] (=]

TOTAL EEA 30

4,961

4,961

4,020

14

182

Notes and definitions

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees

(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination
and or accounting classification of the positions the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other

than sovereign) with full or partial government guarantees by central, regional and local governments.
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO " . » .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Austria 0 0 0 0 0 0 0 0
[5Y - 10Y] 15 0 15 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 15 0 15 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] . 20 0 20 20 0 0 0 0
[3Y -5Y] Belgium 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 20 0 20 20 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Bulgaria 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 11 0 11 11 0 0 0 0
[3M-1Y] 14 0 14 14 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 1 0 1 1 0 0 0 0
[3Y -5Y] Cyprus 1 0 1 1 0 0 0 0
[5Y - 10Y] 1 0 1 1 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 29 0 29 29 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y-5v] Czech Republic 0 0 0 A o o 0 o
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Denmark 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Estonia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ' 0 0 0 0 0 0 0 0
[3Y -5Y] Finland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013

GRO032
ALPHA BANK, S.A

(in million Euro)

Residual
Maturity

N

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Country /
Region

France

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

of which: loans and
advances

of which: AFS banking

book

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
where there is a maturity matching) @

of which: FVO
(designated at fair value
through profit&loss)
banking book

(RY)]

f which: Financial assets
held for trading(z)

DIRECT SOVEREIGN

EXPOSURES IN
DERIVATIVES @

Net position at fair values
(Derivatives with positive fair
value + Derivatives with

negative fair value)

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair
value + Derivatives with
negative fair value)

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Germany

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o

o

o

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Greece

1,319

1,319

1,309

1,798

1,798

900

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

40

40

40

()]
a

©
N

N

47

47

45

Nl [e] (o] (o] (o] (o] (o] (o] (o] (o] o] [o] (o] [a] (o] [o] (o] [o] [o] (o] [a] (=)

w
N

678

678

667

[any

202

3,883

3,883

2,961

[
BN

[
@®
N

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Hungary
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o

o|o|o|o|o|o|o
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Iceland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Irefand 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] italy 0 0 0 0 0 0 0 0
[3Y-5Y] 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ' 0 0 0 0 0 0 0 0
[3Y -5Y] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y-5v] Liechtenstein 0 0 0 A o o 0 o
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y -5Y] Lithuania 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Luxembourg 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Malta 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Netherlands 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Norway 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Poland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Portugal 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 134 0 134 134 0 0 0 0
[3M-1Y] 117 0 117 117 0 0 0 0
[1Y -2Y] 30 0 30 30 0 0 0 0
[2Y -3Y] ’ 10 0 10 10 0 0 0 0
[3Y -5Y] Romania 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 290 0 290 290 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Slovakia 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Slovenia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Spain 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Sweden 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y-5v] United Kingdom 0 0 0 A o o 0 o
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Australia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Canada 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES © @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Hong Kong 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Japan 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 22 0 22 22 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] U.S 0 0 0 0 0 0 0 0
[3Y-5Y] > 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 22 0 22 22 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Switzerland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GR032
ALPHA BANK, S.A

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
(accounting value gross of provisions) ® where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES @
DERIVATIVES @ (on and off balance sheet)

Residual
Maturity Country /

Region of which: FVO

(designated at fair value
through profit&loss)
banking book
(RY@)]

Net position at fair values Net position at fair values
f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading®® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y] Other

[2Y-3Y] advanced

[BY -5Y] economies non

[5Y - 10Y ] EEA

[10Y - more ]

Total

[0-3M]

[3M-1Y]

Other Central
and eastern

1EN
SIS EEEEEEE

[1Y-2Y]

N[ ] o0]
NGNS S EEEEES)

N
~

[2Y-3Y]
[3Y -5Y] Europe
countries non

[&)]

[5Y - 10Y ] 116

[any
)]

[10Y - more ] EEA

o

Total 273

[
ol
[y

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Middle East

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2V] Latin America

[2Y-3Y] and the

[8Y -5V] Caribbean

[5Y - 10Y ]

[10Y - more ]

SIEIEIEEEEEEEEEEEEE N ENEEEEEE EEEEEEE
@
ofo|o|o|o|o|o|ola|o|o|o]olo|olelale|e|o|Ble|B R lelo|e|o]o|o|o|e
S EEEEEEEEEEEEEEE EEEEEEEE R EEEEEE
S EEEEEEEEEEEEEEE EEEEEEEE R EEEEEE
ofo|o|o|o|olo|o|e|o|o|o|o|o|o|olelo|o|o|e|o|o|olalo]o|o|o|o|e|e
S EEEEEEE EEEEEEEEEEEEE EE E R EEEEEE
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Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013

GRO032
ALPHA BANK, S.A

(in million Euro)

Residual
Maturity

2

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Country /
Region

Africa

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

of which: loans and
advances

of which: AFS banking

book

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
where there is a maturity matching) @

of which: FVO
(designated at fair value
through profit&loss)
banking book
(RY@)]

f which: Financial assets
held for trading®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

Net position at fair values
(Derivatives with positive fair
value + Derivatives with

negative fair value)

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair
value + Derivatives with
negative fair value)

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Others

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

(=] [o] (o] (o] (o] (o] o] o] [«] (o] (o) (o] (o] (o] [o] (=]

(=] [o] (o] (o] (o] (o] o] o] (=] (o] (o] (o] (o] (o] [o] (=]

(=] [o] (o] (o] (o] (o] o] o] [«] (o] (o] (o] (o] (o] [o] (=]

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

(=] [o] (o] (o] (o] (o] o] o] (=] (o] (o] (o] (o] (o] [o] (=]

TOTAL EEA 30

4,238

4,238

3,300

14

384

Notes and definitions

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees

(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination
and or accounting classification of the positions the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other

than sovereign) with full or partial government guarantees by central, regional and local governments.

Explanatory footnotes

1. Alpha Group does not contain Emporiki Group on 31/12/2012.
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6. RWA
GRO032
ALPHA BANK, S.A

(in million Euro)

: 31/12/2012 30/06/2013

RWA for credit risk 37,751 48,322

RWA Securitisation and re-securitisations 172 297

RWA Other credit risk 37,579 48,025
RWA for market risk 742 1,142
RWA for operational risk 3,178 4,209
RWA Transitional floors 0 0
RWA Other 0 0
Total RWA @ 41,671 53,672

Explanatory footnotes

1. Alpha Group does not contain Emporiki Group on 31/12/2012.
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