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S 2021 EU-wide Transparency Exercise
Key Metrics

AUTHORITY

Hamburg Commercial Bank AG

As of As of As of As of
(min EUR, %) 30/09/2020  31/12/2020  31/03/2021  30/06/2021  COREPCODE RECULATION

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period 4,193 4,245 4,388 € 01.00 (r020,c010) Article 50 of CRR
Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs € 01.00 (r020,c010)
- " 4,193 4,245 4,388 . i
transitional arrangements had not been applied - € 05.01 (r440,c010) Article 50 of CRR
Tier 1 capital -ansitional period 4,193 4,245 4,388 € 01.00 (r015,c010) Article 25 of CRR
Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied - € 01.00 (r015,c010)
" L 4,1 4,24! 4, . i
transitional definition /193 1245 ,388 © C05.01 (r440,c010) - C 05.01 (1440,020) Article 25 of CRR
Total capital - transitional period 5,165 5,210 5,345 € 01.00 (r010,c010) Articles 4(118) and 72 of CRR
Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements C 01.00 (r010,c010) - C 05.01 (r440,c010) y
e v e el 5,165 5,210 5,345 ~C05.01 (1440,020) - C 05.01 (1440,c030) Articles 4(118) and 72 of CRR
Risk exposure amounts
Total risk exposure amount 16,126 15,523 15,299 14,829 € 02.00 (r010,c010) Articles 92(3), 95, 96 and 98 of CRR
Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arrangements had not 16,126 15,523 15,200 14,820 € 02.00 (r010,c010) Articles 92(3), 95, 96 and 98 of CRR

been applied - € 05.01 (r440,c040)

Capital ratios

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition 25.30% 27.01% 27.74% 29.59% CA3 {1} -
Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as o (C 01.00 (r020,c010) - C 05.01 (r440,c010) )/
25.30% 27.01% 27.74% 29.59% (€ 0200 (1010,c010) - C 05.01 (r440,c040) ) -

if IFRS 9 or analogous ECLs transitional arrangements had not been applied

Tier 1 (as a percentage of risk exposure amount) - transitional definition 25.30% 27.01% 27.74% 29.59% CA3 {3} -

Tier 1 rcen f risk exposur i iti (C 01.00 (r015,c010) - C 05.01 (r440,c010) -
er 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional 25.30% 27.01% 27.74% 20.50% L (a0  (C 0200 (1010.c010) - i

arrangements had not been applied 05.01 (r440,c040) )

Total capital (as a percentage of risk exposure amount) - transitional definition 31.42% 33.27% 34.05% 36.04% CA3 {5} -

(C 01.00 (r010,c010) - C 05.01 (r440,c010)
33.27% 34.05% 36.04% - € 05.01 (440,c020) - C 05.01 (r440,c030) / -
C 02.00 (r010,c010) - C 05.01 (r440,c040

Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs

™ . 31.42%
transitional arrangements had not been applied °

Leverage ratios

Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014

34,287 33,870 33,135 € 47.00 (1300,c010) amending CRR

Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital 38,343

Leverage ratio - using a transitional definition of Tier 1 capital 10.64% 12.23% 12.53% 13.24% € 47.00 (r340,c010) :ﬁ::%i‘:‘?c"’{:"e CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
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AUTHORITY

Leverage ratio

Hamburg Commercial Bank AG

(min EUR, %)

Tier 1 capital - transitional definition
Tier 1 capital - fully phased-in definition

Total leverage ratio exposures - using a transitional definition of Tier 1 capital

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

Leverage ratio - using a fully phased-in definition of Tier 1 capital

As of
30/09/2020

As of
31/12/2020

As of
31/03/2021

As of
30/06/2021

COREP CODE

4,080 4,193 4,245 4,388 | C47.00 (r320,c010)
4,080 4,193 4,245 4,388 | C47.00 (310,c010)
38,343 34,287 33,870 33,135 | C47.00 (r300,c010)
38,343 34,287 33,870 33135 | C47.00 (r290,c010)
10.6% 12.2% 12.5% 13.2% [A1)/[B.1]
10.6% 12.2% 12.5% 13.2% [A2)/[B.2]

REGULATION

Article 429 of the CRR; Delegated Regulation
(EU) 2015/62 of 10 October 2014 amending
CRR




2021 EU-wide Transparencv Exercise
Capital

Hamburg Commercial Bank AG

o Asof30/09/2020  Asof31/12/2020  Asof31/03/2021  Asof30/06/2021 COREP CODE REGULATION

OWN FUNDS 5,067 5,165 5,210 5345 |cormowam Al 4(18) and 72.0f GR

o Uy e G e s s st v 4080 4193 215 P I o

S;’;t’r‘:""l‘!:;‘;"‘"“"”"‘ cId IO LA S T 3,008 3,100 3,100 3,102 c 0100 (030,010 Artcles 26(1) pots (s) and (8), 27 0.2, 36(1) pont () and 42 of CRR.

Retained eamings 1171 1270 1270 1463 |coroocunenm Acles261) ot (), 26€2) and 3 (1) pons a) and () of GRR
mulated other 1 48 5 9 [cooomsncon Avcles 4(100), 26(1) pont ¢)and 36 (1) paint () of CRR

Other Reserves o o 0 0 |coo o Avcles 4(117) and 26(1) ot (&) o GRR

Funds for general banking risk o o o o |cooccn Avcles 4112}, 26(1) pot (1 and 36 (1) point ) f GRR

Minoriy nterest given recogniton in CET! capital 0 0 0 0 |coocoean Al 84 o R

Adjustments to CET1 due to prudentia fiters 38 1 10 o [coroopasocon Avtcles 3210 35 of ond 36 (1) ot () of R

() Intangivle assets including Goodwil) 12 15 19 24 |coooamen + oo (00 s (113 351 pont ) and 37 AR, ks 411,340k ) 3 ot 0

that rely on future proftabity and de om temporary differences et of

() DTAs
Gl 58 77 03 15 coLoo (am.core) Avtces 36(1) ponit (€) and 38 of CRR

(9 1RBshorfolof et kst o erpectd s 2 : cousocamann IS —
(2 Defned benef psen st . . . P [ ——
9 Recroca coss ks n ETH Caplal o o o o |comomen T ——
o o . o |coocmen IS
[Epop— con ety be st 01 250% . . . o [femende 5 ey

Caniman e S o s
Or i o secursatonpstiens ) . . . P s e 0,20 a0, 24 e 0 5B
) 3 ol s ol o s i N N S P e e e
T T ——— 7 1 P PO
T3 e T T G LN o o o o |comwmon ek 7 6 0,450 o 9 0 05 05
2 Amoun xcding e 17.65% sl . . . P E—— .
I RN ———— 5 Jcomenan IS —
OWN FUNDS

Transitional period (<) Minimum value commitment shortfalls 0 c ov.00 (rs14,c010) Artcle 36(1), pont (n) and Aticle 1320(2) CRR
T o fcomsan [—
Aol dducions o ETE Captol et A 3 R o . . P .
P — B B B o |coosman -
S o . . PR - )

Tanetioat dhsimensdv o gractherd T Coptl s o o o o |commman i 103, 47 O
Ot rnstona adsimeris o ¢ o o o o |commen R

ADDITIONALTIER1 CHPITAL (et of deducions ad e vansonl adsnts) o o o o |cnmisomn P
Aol Ter  Cptal e o o o o coomsoan - camwnan
2 Bcss dducon o T2 s over 2 e o o o o |comcman

co1.00 es0,co10) + C .00 (700 co10) +
Other Additional Tier 1 Capital components and deductions. o o 0 0 co1.00 (710c010) + Co100 (740,c010) +
covoo (7acot0) + C01.00 (748 co10)

Additional Tier 1 transitional adjustments 0 0 o o [|commomn comman

«
co1.00 (730c010)

TIER 1 CAPITAL (net of deductions and after transitional adjustments) 4,080 4,103 4,245 4,388 covoo gors.coro) vt 250f R

TIER 2 CAPITAL (net of deductions and after transitional adjustments) 987 72 965 957 coLoo (7s0.c010) vt 71 of GRR

Tier 2 Capital instruments 519 504 510 505 c01.00 (760,c010) + C01.00 (s90.c010)

[c o100 ot0c010) + C 0100 gs20.010) ¢
Other Tier 2 Capial components and deduct 68 68 55 52 |Co ey s ot sy
Co100 (o74c010) + C01.00 (575.c010)

Tir 2 transtonal adjustments o o o o e - comomon
TOTAL RISK EXPOSURE AMOUNT 16,126 15523 15,209 14829 [coacocoman Arcis 20, 95,9 and 9 of G
OWN FUNDS
REQUIREMENTS
Of which: Transitonal acjustments inclu 0 0 o 0 |cosor coon
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 25.30% 27.01% 27.74% 2059%  [cascy -
CAPITAL RATIOS (%)
Transitional period % TIER 1 CAPITAL RATIO (transitional period) 25.30% 27.01% 27.74% 2059% [ -
TOTAL CAPITAL RATIO (transitional period) 31.42% 33.27% 34.05% 36.04%  [casesy -
| ATA LTS ALZL MINRZPAL TS
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 4,080 4,193 4,245 4388 |A22A240MINAA+AZ2 -
Fully loaded A ovon
EIELLDED) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 25.30% 27.01% 27.74% 2059%  [oanesa -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 0 0 o 0 |cosorcmocny
Adjustments to AT1 due to IFRS 9 transitional arrangements o o o 0 [cosor emocunn)
Adjustments to T2 due to IFRS 9 transitional arrangements 0 0 o 0 |cosorcmocny
Adjustments included in RWAS due to IFRS 9 transitional arrangements o o o 0 [cosor o)

ET1 based on Therefore, any caoital ot elaible from a at the reporting date are not aken into account i this calcuation,
Full loaded CETI canitl ratio estimation s based on the formulae stated in coumn "COREP CODE” It lead 1 canital ratos oublished banks e.0.in their Pillr 3 discosure



(min EUR, %)

Credit risk (excluding CCR and Securitisations)

Of which the standardised approach

Of which the foundation IRB (FIRB) approach

Of which the advanced IRB (AIRB) approach

Of which equity IRB

Counterparty credit risk (CCR, excluding CVA)*

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commodities risks (Market risk)

Of which the standardised approach

Of which IMA

Of which securitisations and resecuritisations in the trading book

Large exposures in the trading book

Operational risk

Of which basic indicator approach

Of which standardised approach

Of which advanced measurement approach

Other risk exposure amounts

Total

Hamburg Commercial Bank AG

2021 EU-wide Transparency Exercise

Overview of Risk exposure amounts

RWAs
As of 30/09/2020 As of 31/12/2020 As of 31/03/2021 As of 30/06/2021 COREP CODE
C 02.00 (1040, c010) -[C 07.00 (r090, c220, s001) + C 07.00 (r110, c220, s001)+ C 07.00 (r130, c220, s001)|
+C 08.01 (1040, €260, 5001) + C 08.01 (050, c260, S001) + C 08.01 (060, c260, S001) + C 08.01 (040,
11,405 11,210 11,098 10,229 €260, s002) + C 08.01 (1050, €260, s002,) + C 08.01 (r060, c260, s002)]-[ C 02.00 (R470, c010)] - C
02.00 (R460, c010)]
€ 02.00 (1060, c010)-[C 07.00 (090, c220, 5001) + C 07.00 (1110, c220, s001)+ C 07.00 (1130, 220,
510 367 2,239 2,159 s001)]
'C 02.00 (R250, c010) - [C 08.01 (r040, c260, s002) + C 08.01 (050, c260, s002) + C 08.01 (r060, c260,
0 0 0 0 s002)]
C02.00 (R310, c010) - [C 08.01 (1040, <260, S001) + C 08.01 (050, c260, s001) + C 08.01 (1060, 260,
9,416 9,376 7,266 6,363 s001)]
C02.00 (R420, 010)
333 324 452 482
€07.00 (1090, 220, S001) + C 07.00 (1110, c220, s001)+ C 07.00 (1130, c220, 5001) + C 08.01 (1040,
548 570 557 847 €260, 5001) + C 08.01 (1050, €260, S001) + C 08.01 (1060, c260, s001) + C 08.01 (1040, €260, 5002) + C
08.01 (1050, 260, 5002,) + C 08.01 (1060, €260, 5002) + C 02.00 (R460, c010)]
€ 02.00 (R640, €010)
142 160 172 386
C02.00 (R490, <010)
0 0 0 0
C02.00 (R470, 010)
109 110 126 148
€02.00 (R520, c010)
364 34 250 380
€02.00 (R530, c010)
364 34 250 380
€ 02.00 (R580, €010)
0 0 0 0
€ 19.00_010_601%12.5+C 20.00_010_450*12.5-+MAX(C 24.00_010_090,C 24.00_010_100,C
24.00_010_110)*12.5
0 0 0 0
€ 02.00 (R680, c010)
0 0 0 0
C02.00 (R590, c010)
1,366 1,366 946 946
€ 02.00 (R600, €010)
0 0 0 0
C02.00 (R610, c010)
1,366 1,366 946 946
€02.00 (R620, 010)
0 0 0 0
C02.00 (R630, c010) + C 02.00 (R60, c010)
2,193 2,074 2,150 1,893
16,126 15,523 15,299 14,829

* The positions "of which" are for information and do not need to sum up to Credit risk (excluding CCR and Securitisations)

2 On-balance sheet exposures related to Free Deliveries [according to Article 379(1)] have not been included in ‘Counterparty Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.




2021 EU-wide Transparency Exercise
P&L
Hamburg Commercial Bank AG

As of 30/09/2020

Interest income

Of which debt securities income

Of which loans and advances income

Interest expenses

(Of which deposits expenses)

(Of which debt securities issued expenses)

(Expenses on share capital repayable on demand)

Dividend income

Net Fee and commission income

Gains or (-) losses on derecognition of financial assets and liabilities not measured at fair value through profit or loss, and of non financial assets,
net

Gains or (-) losses on financial assets and liabilities held for trading, net

Gains or (-) losses on financial assets and liabilities at fair value through profit or loss, net

Gains or (-) losses from hedge accounting, net

Exchange differences [gain or (-) loss], net

Net other operating income /(expenses)

TOTAL OPERATING INCOME, NET

(Administrative expenses)

(Cash contributions to resolution funds and deposit guarantee schemes)

(Depreciation)

Modification gains or (-) losses, net

(Provisions or (-) reversal of provisions)

(Payment commitments to resolution funds and deposit quarantee schemes)

(Commitments and guarantees given)

(Other provisions)

Of which pending legal issues and tax litigation®

Of which restructuring*

(Increases or (-) decreases of the fund for general banking risks, net)”

(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)

(Financial assets at fair value through other comprehensive income)

(Financial assets at amortised cost)

(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets)

(of which Goodwill)

Negative goodwill recognised in profit or loss

Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates

Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations

PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS

PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS

Profit or (-) loss after tax from discontinued operations

PROFIT OR (-) LOSS FOR THE YEAR

Of which attributable to owners of the parent

As of 31/12/2020 As of 31/03/2021 As of 30/06/2021
1,223 1,536 280 533
58 78 18 38
583 775 162 314
712 901 144 261
231 350 75 118
51 70 13 26
0 ] 0 ]
38 140 0 0
39 48 11 2
83 79 14 19
-174 -195 37 15
2 41 11 21
2 5 5 2
28 59 21 9
8 16 7 8
557 828 191 329
263 360 79 150
30 27 2 29
8 10 1 2
0 4 0 [
-27 -10 2 2
0 [ 0 [
17 5 3 0
-10 5 0 2
0 21 0 0
0 113 0 0
0 0 0 0
126 197 11 23
1 -1 0 0
127 198 12 23
0 0 0 1
0 0 0 0
0 [ 0 0
-1 2 0 -1
17 [ 0 2
175 251 96 169
61 95 105 195
0 0 0 0
61 95 105 195
61 9 105 195

Information available only as of end of the year
@ For IFRS compliance banks “zero’ in cell “Increases or (-) decreases of the fund for general banking risks, net’ must be read as n.a."




2021 EU-wide Transparency Exercise

Total Assets: value and impairment distribution

Hamburg Commercial Bank AG

(min EUR) As of 30/09/2020 As 0 020 As 0 0 0 As of 30/06/20
do o Cenireos 2,782 2,687 2,731 3,508 IAS 1.54 (i)
ancial a d for tra 1823 0 1,572 251 1,54 0 1315 20 1117 0 895 2 1,002 0 791 211 IFRS 7.8(a)(i);IFRS 9.Appendix A
= ancato m 8 456 308 816 12 490 314 878 19 552 307 818 0 519 299 IFRS 7.8(a)(ii); IFRS 9.4.1.4
et el e 171 0 171 0 123 0 123 0 61 0 61 0 41 0 a1 0 IFRS 7.8(2)(); IFRS 9.4.1.5
hinlaadalia i S OE 6711 3,029 3,566 116 5879 1,954 3,788 136 5,707 1,853 3716 138 5,288 2,909 2,256 123 TFRS 7.8(h); IFRS 9.4.1.2
ancial assets at amortised cor 24316 21,193 20,684 20,074 IFRS 7.8(7); IFRS 9.4.1.2
ative: accounting 18 0 18 0 2 0 2 0 34 0 34 0 2 0 2 0 IFRS 9.6.2.1; Annex V.Part 1.22; Annex V.Part 1.26
R . IR 134 108 83 68 1AS 39.89A(a); IFRS 9.6.5.8
> 876 1,445 1459 808
OTAL A 37,603 33,798 32,754 31,632 185 1.9(), 166

 Portfolios, which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks, are considered in the position “Other assels"

(min EUR) As of 30/09/2020 As of 31/12/2020 As of 31/03/2021 As of 30/06/2021

Gross carrying amount Accumulated impairment Gross carrying amount Accumulated impairment Gross carrying amount Accumulated impairment Gross carrying amount Accumulated impairment

Stage 2 Stage 2 Stage 2 Stage 2 Stage 2 Stage 2
Assets with Stage1  Assets with Stagel  Assets with Stage1  Assets with Stagel  Assets with Stage1 Assets with Stage1l  Assets wi Stage1  Assets with
Breakdown of financial significant A Assets without  significant As: Assets without  significant significant g Assets without References
assets by instrument and by i e in Stage 3 tage 3 significant increase in 9 rease in St significant increase in ignificant increase in tage 3 se Stage 3
counterparty sector' credit risk since Credit-impaired credit risk since Credit-impaired  increase in  credit risk since Credi increase in e increase i credit risk since Credit-impaired increase in  credit risk since Credit-impaired
init assets  credirisksince initial assets  credit risk sinc initi initial assets  creditrisksince it credit risk since  initial assets  creditrisksince initial assets
initial recognition but initial  recognition bu init recognition but initial  recognition bu initial  recognition but initial  recognition but
or not credit- recognition  not credit- recognition  not credit- recognition  not credit- recognition ot credit- recognition  not credit-
impaired impaired impaired impaired impaired impaired

Stage 1 .

Assets without significant

increase in credit risk since
initial recognition

Financial assets at fair bt securi Annex V.Part 1.31, 44(b)
value through other
comprehensive income: Loans and advances 1,567 0 0 0 0 0 1,071 6 0 0 0 0 943 6 0 0 0 0 859 6 0 0 0 0 Annex V.Part 1.32, 44(a)

R — bt securi 88 0 0 0 0 0 86 0 0 0 0 0 87 0 0 0 0 0 69 0 0 0 0 0 Annex V.Part 1.31, 44(b)

amortised cost

Loans and advances 21,860 2,239 773 -103 -150 -391 18,397 2,718 561 91 217 -261 17,971 2,684 500 -89 214 254 17,456 2,457 587 -90 -179 -237 Annex V.part 1.32, 44(a)

) This table covers IFRS 9 specific information and as such only applies for IFRS reporting banks.

@ From June 2021, the gross carrying amount of assets and accumulated ts that are py or originated as paired at initial recognition are not included in the impairment stages, as it was the case in previous periods.
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Breakdown of liabilities

Hamburg Commercial Bank AG

(mIn EUR)

Carrying amount

LIABILITIES: As of 30/09/2020 As of 31/12/2020 As of 31/03/2021 As of 30/06/2021 References

Financial liabilities held for trading IFRS 7.8 (e) (ii); IFRS 9.BA.6

Trading financial liabilities 0 0 0 0 Accounting Directive art 8(1)(a),(3),(6)

Financial liabilities designated at fair value through profit or loss 1,159 931 769 742 IFRS 7.8 (e)(i); IFRS 9.4.2.2

Financial liabilities measured at amortised cost 29,017 26,290 25,634 24,731 IFRS 7.8(g); IFRS 9.4.2.1

Non-trading non-derivative financial liabilities measured at a cost-based method* 0 0 0 0 Accounting Directive art 8(3)

Derivatives — Hedge accounting 497 371 172 142 IFRS 9.6.2.1; Annex V.Part 1.26

Fair value changes of the hedged items in portfolio hedge of interest rate risk 315 269 229 212 IAS 39.89A(b), IFRS 9.6.5.8

Provisions 846 634 592 502 IAS 37.10; IAS 1.54(1)

Tax liabilities 7 7 23 27 IAS 1.54(n-0)

Share capital repayable on demand 0 0 0 0 IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12

Other liabilities 320 286 219 216 Annex V.Part 2.13

Liabilities included in disposal groups classified as held for sale 0 0 0 0 IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14

Haircuts for trading liabilities at fair value® 0 0 0 0 Annex V Part 1.29

TOTAL LIABILITIES 33,266 29,473 28,274 27,075 IAS 1.9(b);IG 6

TOTAL EQUITY 4,337 4,324 4,480 4,557 1AS 1.9(c), IG 6

TOTAL EQUITY AND 37,603 33,798 32,754 31,632 IAS 1.1G6

(1) Portfolios which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks



2021 EU-wide Transparency Exercise
Breakdown of liabilities
Hamburg Commercial Bank AG
(min EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector

As of 30/09/2020 As of 31/12/2020 As of 31/03/2021 As of 30/06/2021 References

Derivatives IFRS 9.BA.7(a); CRR Annex II

Equity instruments 0 0 0 0 IAS 32.11; ECB/2013/33 Annex 2.Part 2.4-5

Short positions
Debt securities 0 0 0 0 Annex V.Part 1.31

Central banks 2,996 2,993 2,988 2,984 Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 0 0 0 0 ECB/2013/33 Annex 2.Part 2.9.1

General governments 5,468 4,203 3,288 3,141 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 617 450 250 240 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 4,520 4,491 4,136 3,557 Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 308 387 201 155 ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 3,374 2,893 2,761 2,610 Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 276 246 347 220 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 5,877 5,724 6,377 6,222 Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 4,138 4,085 4,595 4,167 ECB/2013/33 Annex 2.Part 2.9.1

Households 463 310 310 270 Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 263 133 133 94 Annex V.Part 1.42(f), 44(c)

Debt securities issued 7,456 6,582 6,519 6,666 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 1,013 910 919 914 Annex V.Part 1.37

Other financial liabilities 70 76 74 73 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 31,778 28,277 27,211 26,118




TOTAL RISK EXPOSURE AMOUNT

(min EUR)

As of 30/09/2020 As of 31/12/2020

Traded Debt Instruments

Of which: General risk

Of which: Spec k
Foreian exchanae risk
Commodities risk

VaR (Memorandum item)

MULTIPLICATION
TOTAL RISK EXPOSURE AMOUNT " -1 o o

AVERAGE OF
PREVIOUS 60
WORKING DAYS

(VaRavg)

PREVIOUS
DAY (VaRt-1)

STRESSED VaR (Memorandum item)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

LATEST AVAILABLE
SVaRt-1)

2021 EU-wide Transparency Exercise
Market Risk
Hamburg Commercial Bank AG

INCREMENTAL DEFAULT
AND MIGRATION RISK
CAPITAL CHARGE

ALL PRICE RISKS CAPITAL CHARGE

TOTAL RISK

EXPOSURE
12 WEEKS 12 WEEKS AMOUNT
AVERAGE LAST MEASURE FLOOR  AVERAGE

MEASURE MeasuRe MEASURE

As of 30/09/2020

Total

As of 31/03/2021 As of 30/06/2021

Traded Debt Instruments
hich: General risk
Of which: Specific risk

Equit
Of which: General risk

| o | o | o [ o | o | o |
As of 31/03/2021

VaR (Memorandum item)

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(VaRavg)

PREVIOUS DAY
(VaRt-1)

™
INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

STRESSED VaR (Memorandum item)

MULTIPLICATION

FACTOR (ms) x

AVERAEEGE LATEST 12 WEEKS

AVAILABLE (SVaRt: AVERAGE

LAST
PREVIOUS 60 e MEASURE

WORKING DAYS SHRE

(SVaRavg)

As of 31/12/2020

As of 30/06/2021

ALL PRICE RISKS CAPITAL CHARGE

TOTAL RISK
EXPOSURE
12 WEEKS AMOUNT
FLOOR  AVERAGE
E

ASURE MEASURE

Market risk template does not include CIU positions under the particular approach for position risk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) a) CRR), which instead are included in the RWA OV1 template.



2021 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Hamburg Commercial Bank AG

Standardised Approach

As of 30/09/2020

Exposure Value'

Risk exposure amount. Ve adustmentsand

[ P —————
Roaional anvarnmants or Incal autharities
Public sector entities
[ ——
International Oraanisations

As of 31/12/2020

Orignn Exposure!  Exposure V! Risk exposure amount Vlue diustmerts and

Bl cccconuronutlso¥oo)

1
. 2| o
Consolidated data ‘Secured bv mortaages on immovable oroverty 32| 29
s s

Excosures indetault 1 4

e ncsoiatot with narHeuiach bioh ek 7 6

Coversd bonde o o

Chaim o ncitions 3 raraneatos with S et csscsment 0 0

Collectun neechmants andortainas (E11) 0 0

0 0

0 0

1083 i FETT) 764

Standardised Approach

As of 30/09/2020

Exposure Value!

Risk exposure amunt Vol 2dstmentsand

of which:
Retail
of which: SME

GERMANY ‘Secured bv mortaaaes on immovable oronerty
Excosures n dofa

Trame ncsoiatot with nasHeviach bioh ek
Coversi bonde

Chaime on ns

Cotlectva i

in default

RS puv—

jestments undertakinas (CIUY
Other exnosur

Standardicod Totall

As of 31/12/2020

Original Exposure® Exposure Value'

Risk exposurs amunt Vol 2dstmentsand

@

exposures, butncudes general redt sk adjusiments.
Standardised

As of 30/09/2020

Exposure Value!

Risk xposrsamount. Y20¢2tments and

o e
Central aovernments or central banks

LUXEMBOURG

Secured by mortaaaes on immovable oroberty
of which: SME

Exoosures in default

‘assaciated with narticularly high risk

ed bonds

e ——

Y PR —
ollect

ive investments undertakinas (CIU)
ity

Items

Other exposures

Standardised Total

Approach

As of 31/12/2020

Original Exposure® Exposure Value'

Risk xposreamaunt Y20 28tments and

exposures, butncuges genersl credit ik ausiments.
Standardised

As of 30/09/2020

Exposure Value!

Rl axporur o, V2 Sstmerts e

T Tr—"
Reaional aovernments or local authorities
Public sector entities

Multilateral Develooment Banks
frs———————

of which: SME

ME

[ ——————
of which: SME

Exnocures in default

Items assaciated with oarticularlv hioh risk

Covered bonds

NETHERLANDS

of whichs s

Claims on institutions and cornorates with a ST credit assessment
lloctive investments undertakinas (CTL)

Approach

As of 31/12/2020

Original Exposure® Exposure Value'

Risk exposure amount 211® :‘i"iﬂ'::?‘ and

o

exposures, butncudes general redt sk adjusiments.

Standardised Approach

As of 30/09/2020

Value adjustments and
provisions®

Original Exposure* Exposure Value!  Risk exposure amount

Retail

of which: SME

Secured by mortaaaes on immovable oronerty
of which: SME

Exoosures in default

Ttems assaciated with narticulariv hioh risk

Covered bonds

Claims on institutions and cornorates with a ST cradit assassment
Collective investments undertakinas (CIU)

Standardiced Total

As of 31/12/2020

Value adjustments and
‘Original Exposure® Exposure Value'  Risk exposure amount w;wsmsr

exposures, butncudes general redit sk adjusiments.



2021 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Hamburg Commercial Bank AG
Standardised Approach

As of 30/09/2020 As of 31/12/2020

Pr———
ormalExpons’ | Exponrevalet ik xposre amount VO Stmen

——
pmms Vo Rk expossamoun e Sl

T —r—

MARSHALL which: SME
ISLANDS roct bu mortanans an immovable oronerty
which: SME
Exnocurs in default
Items assaciated with oarticularlv hioh risk
Covored honds
Claims on institutions and cornorates with a ST credit assessment

exposures butncuges genersl credit sk adjusiments.

Standardised Approach

As of 30/09/2020 As of 31/12/2020

OrgnnlExposure! Exposunevale!  Riskexposure amount V211 2stmentsand

Exposure Value'  Risk exposura amount V214 ey and

Retai
BELGIUM ‘Secured bv mortaaaes on immovable oronerty
in ottt
Trame ncsoiatot with nasHeviarhs bioh ek
Coversi bonde
Chaime on nctittions 3 cormorstos with » ST cracit assassmment
Collectve investments undertakinas (€1

Other exnosures
Standardicod Totall

@
exposures butncudes general redt sk adjusiments

Standardised Approach

As of 30/09/2020 As of 31/12/2020

Valussdjustments and e
Eponrevaue! sk xposureamount VMMM 0 cpont Euposrevai!  Riskexposureamount VoS 2dsimen

o e
Central aovernments or central banks

UNITED KINGDOM

.
Secured by mortaaaes on immovable oroberty
of which: SME
Exoosures in default
Items assaciated with narticularlv hioh risk
red bonds

Claims on institutions and cornorates with a ST credit assassment

)

ollective investments undertakinas (CIL
ity

Other exposures

Standardised Total

exposures, butncuges genersl credit ik ausiments.

Standardised Approach

As of 30/09/2020 As of 31/12/2020

Value adjustments and
pr :

Original Exposure® Exposure Value!  Risk exposure amount —

Exposure Value!  Risk exposure amount ¥211® ::”"“"‘E",“ od

T —"
Reaional aovernments or local authorities
Public sector entities

Multilateral Develooment Banks

[ ———————"

of which: SME

Retail
SWEDEN ki

‘mortasaes on immavable nronerty
of which: SME
Exnocures in default
Items assaciated with oarticularlv hioh risk
Covered bonds
Claims on institutions and cornorates with a ST credit assessment
ollective investments undertakinas (CTL

o
exposures, butncudes general redt sk adjusiments.

Standardised Approach

As of 30/09/2020 As of 31/12/2020

Value adjustments and Value adjustments and
o Original Exposure* Exposure Value'  Risk exposure amount 4

Orginal Exposure'  Exposure Valug!  Risk exposure amount 5
e * > provisions provisions?

Retail

of which: SME

Secured by mortaaaes on immovable oronerty
of which: SME

Exoosures in default

GREECE

Ttems assaciated with narticulariv hioh risk
Covered bonds

Claims on institutions and cornorates with a ST cradit assassment
Collective investments undertakinas (CIU)

Standardiced Total

exposures butncudes genersl redit sk adjusiments

Standardised Approach
As of 30/09/2020 As of 31/12/2020

Value adjustments and

Exposure Value!  Risk exposure amount Original Exposure® Exposure Value!  Risk exposure amount Y211® 2dustments and

provisions®

T mr—
‘aovernments or local authorities

iateral Develooment Banks

SWITZERLAND

n institutions and cornorates with a ST credit assessment
[T ———————= T

@
exposures, butncudes genera redt sk acjusiments.




2021 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Hamburg Commercial Bank AG

Standardised Approach

As of 31/03/2021

Original Exposure® Exposure Value'  Risk exposure amount

[P ————

Consolidated data o

[ R —

Value adjustments and
provisions.

Original Exposure*

As of 30/06/2021

Value adjustments and|
provisions

Exposure Value'  Risk exposure amount

@ Sundarised

Standardised Approach

As of 31/03/2021

Original Exposure® Exposure Value'  Risk exposure amount

[ ——

GERMANY |l A —

Value adjustments and

Original Exposure’

As of 30/06/2021

Exposure Value'  Risk exposure amount

Lnzs. . B8R oo

Standardised Approach

As of 31/03/2021

Original Exposure® Exposure Value'

ik exposure smaune Vo1 dstmentsand

provisions?

‘Central aovernments or central banks
[p———————
Public sector ents
Multlateral Develooment Banks
International Oraanisations
Institutions
Corvorates
of which: SHE
Ret:
LUXEMBOURG of which: SHE
‘Secured by mortaaces on immovable oroberty
# which: SME
Exosures in default
Items associated with narticulariv hiah risk
Covers N
Claims on institutions and cornorates with a ST credit assessment

Original Exposure’

As of 30/06/2021

Value adjustments and

Exposure Value! -
P provisions®

Risk exposure amount

As of 31/03/2021

Original Exposure* Exposure Value!

Risk exposure amount V21¢ "”"“:‘"‘f’ =

T —

NETHERLANDS

‘Secured by mortaaces on immovable nronerty

Exnosures in default

Items associated with particularlv hiah risk

Covers <

Claims on institutions and cornorates with a ST credit assessment
P ———————= T

Original Exposure’

As of 30/06/2021

Exposure Value'  Risk exposure amount

Value adjustments and|
provisions®

Standardised Approach

As of 31/03/2021

Value adjustments and

Original Exposure® provisions®

Exposure Valug'  Risk exposure amount

‘Central aovernments or central banks
[————
Public sector entities

[ ———
A ——
Inctitutions

Corvorates

n: sw

ich: S

‘Secured by mortaaces on immovable oraperty
of which: SMF

Exosures in default

Items asaciated with narticulariv hiah risk

Claime an institutions and cornorates with a ST cradit assessment
lective investments undertakinas (CIU)

Eoui

Other exoosures

Standardised Total?

Original Exposure*

As of 30/06/2021

Exposure Value'  Risk exposure amount

@

xposures, but incudes general ced ik adustments.



MARSHALL
ISLANDS

BELGIUM

SWEDEN

GREECE

UNITED KINGDOM

SWITZERLAND

2021 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Hamburg Commercial Bank AG

Original Exposure®

T ———
[
[ ————

Multlateral Develooment Banks
v ——

Institutions
Cornoratas

PR TN ———

Exnncures in dofault

Items associated with narticularlv hiah risk

Coverad hande

Claims on institutions and cornorates with a ST credit assessment
investments undertakinas (CTLI\

Eauity

Othor axnocuras

Standardised Total?

As of 31/03/2021

Risk exposure amount. Original Exposure’

. Value adjustments and
Exposure Value' :
provisions’

As of 30/06/2021

Exposure Value!

Risk exposure amount

Original Exposure®

[ ——
Recianal couernmants ar local authoritios
Public sector entities

interal Develnnment Ranke
v ———

‘Secured by mortaaces on immovable oraperty

Exnosures in default

Theme acencinted with narticulariv hiah risk

Covered bonds

Claime an institutinns and carnarates with a ST cradit assacsmant
lective investments undertakinas (CIL

Standardised Approach

As 0f 31/03/2021

Exposure Value®  Risk exposure amount VS 2diUStmentsand o o et

As of 30/06/2021

Exposure Value!

Risk exposure amount

Original Exposure’

‘Central aovernments or central banks

[p———————

Public sector ents

Multlateral Develooment Banks

International Oraanisations

ntitutions

Corvorates
o hich

Ret:

e

of which: SHE
‘Secured by mortaaces on immovable oraberty
# which: SME

Exosures in default
Items associated with narticulariv hiah risk

Covers N

Claims on institutions and cornorates with a ST credit assessment

Standardised Approach

As of 31/03/2021

Risk exposure amount. 5 Original Exposure®

. Value adjustments and
Exposure Value' provision

As of 30/06/2021

Exposure Value'

Value adjustments and
provi

Value adjustments and
provisions®

Value adjustments and

Risk exposure amount

Original Exposure®

[ T—

o
‘Secured by mortaaces on immovable oronerty
of which: SE
Exnosures in default
Items associated with particularlv hiah risk
Covers <
Claims on institutions and cornorates with a ST credit assessment
P ———————= T

As of 31/03/2021

Exposurevaluet | Rik xposurs smaunt VOISR SNIMIS 0 | s

As of 30/06/2021

Exposure Value!

Risk exposure amount

Original Exposure®

‘Secured by mortaaces on immovable oraperty
of which: SMF

Exosures in default

Items asaciated with narticulariv hiah risk

Claime an institutions and cornorates with a ST cradit assessment
lective investments undertakinas (CIU)

Eoui

Other exoosures

Standardised Total?

Standardised Approach

As of 31/03/2021

Fr—
Exponrsvaue' Rk xposureamoune VUSRS Qs

As of 30/06/2021

Exposure Value'

Risk exposure amount

Original Exposure®

T —
Reaional covernments or local authorities
[rC——

Multlateral Develooment Banks

PN R R —
of which: SME
Exnocures in dofault
Items associated with particularlv hiah risk
honds
Claims on institutions and cornorates with a ST credit assessment
c investments undartakinas (CTU\

Coversd

As of 31/03/2021

e V! Rk exposreamoun VAUSHISS I 01 s

As of 30/06/2021

Exposure Value!

Risk exposure amount

@

exposires, but incudes general cred ik agpstmerts

provisions®

Value adjustments and|
provisions®

R pR——

Value adjustments and
provisions®



2021 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Hamburg Commercial Bank AG

IRB Approach

As of 30/09/2020 As of 31/12/2020

. Rp— Value . sk exposure amount Value
e Exposure ez t adjustments  Oi9inal Exposure’ Exposure Lo " adjustments
Value! an Value! an

which:  provisions whic which:  provisions

cfaulied et

Central banks and central governments

Institutions

Corporates

porates - Of Which: Spe
of Which

Secured on real estate property

el estate pr

Consolidated data

Retail - Other Rotail - OF Which: non-SME

Equity
Other non credit-obligation assets
1RB Total

port
(2) IRB Total does not incluce the Secutarisaton posiion unllke in the results pror o the 2019 exercis.

IRB Approach

As of 30/09/2020 As of 31/12/2020

oigmlEponet oo Rskegomrcanout  Vae [——
and

) Value
Original Exposure’ Exposure adjustments
and

provisions which:  provisions

(o EUR_30
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialsed Lending
Corporates - OF Which: SME

Secured on real estate property
Secured on real estate pr o

B or which; s
GERMANY et - e of which: o1
Qualitying Revolving

Other Retail
1- Other Retil
ot - Othor Reti

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

SEp— Risk exposure amount Vakio iginal Exposure® Risk exposure amount ZD
! Expos Exposure P adjustments  Original Exp Exposure * adjustments
Value! and and
Of whichi provisions provisions
defaut

o
o
s
Of Which: Specalsed Lending 541
Of Which: SHE 4
o
Secured on real etate property o
Retail - Secured on real etate property - Of Which: SME o
LUXEMBOURG Retal - Secured on real stae property - OF Which: non o
o
o
h: SHE o
i ponSHE o
Equity 7
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

. A — Vakie iginal Exposure’ sk exposure amount Value
Cloke Expenins Exposure b * adjustments  Original Exp Exposure Rske " adustments
Value! and Value! and
of which: which:  provisions Of which: provisions.

defauted defauted defaulied
[T pr——

itutions.
orporates

Of Which: Specialised Lending

¥

T T o
NETHERLANDS Rl Serad on el e eropt - Of Wi ron

h: SME
ich: nonSME

IRB Approach

As of 30/09/2020 As of 31/12/2020

Risk exposure amount Value
Exposure P adjustments
Value! and

riginal Exposure® iginal Exposure Risk exposure amount Value
= H=2z Gl = Exposure P adjustments
Value! and

which: which

provisions provisions.

Central banks and central governments

Institutions

[—
« < - Of Whi 4 Lending
Corporates - Of Which

Retail - Secured on real estate property
tail - on real estate property - OF Which: SME
Retai - Secured on real estate oroperty - Of Which: non-S!
Retail - Qualifying Revolving
Retail - Other Retail
Retall - Other Retai - OF Which: SME
il - Other Retal - OF Which: non-SME-

Chihh s 1 1

Equity
Other non credit-obligation assets
IRB Total




2021 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Hamburg Commercial Bank AG

IRB Approach

As of 30/09/2020 As of 31/12/2020

S Risk exposure amount Value r @ Risk exposure amount Value
i Exposure P adjustments  O19inal Exp Exposure ® adjustments
Value! and Value! and
which: Of whichi  provisions which: which:  provisions
e, defautied defaulied fauled et

o
Central banks and central governments
nstitutions

Corporates

5877

of Which: Spe
of Which: SHE

MARSHALL ISLANDS

ccccoccoccoy

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

e Risk exposure amount e Epeoe Risk exposure amount.

Value Value
Exposure adjustments Exposure adjustments
Value! and Value! and

O which: Of which:  provisions O which: provisions
(o e 7] faul

Central banks and central governments
Institutions

Corporates
Corporates - Of Which: Specialsed Lending

Corparates - Of Which: SME
Secured on real estate property

cured on real estate property - OF Which: SME

BELGIUM - Secured on real esate oroperty - OF Which: non-S1

Retai - Other Retail - OF Which: SME
Retail - Other Retail

Chhhh b 11

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

riginal Exposure! Risk exposure amount “o riginal Exposure!
G P adjustments  O19inal Exp Exposure
and

provisions

(o e
Central banks and central governments 0
Institutions k3
Corporates 123
Corporates - Of Which: Specialised Lending B
oates - OF Which: SHE 0
o
Secured on real estate property 0
UNITED KINGDOM R - Securdon el et e o
Qualifying Revalving 0
Other Retail 0
Retail - Other Retail o
Retail - Other Retail ich: nonSME o
Equity %
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

Original Exposmret Risk exposure amount e Erptoe Risk exposure amount.

Value
Exposure adjustments
and

Value
adjustments
and

provisions provisions
(o e

Central banks and central governments
Institutions

Corporates
porates - OF Which: Specilised Lending
< - OF Which: SME

Secured on real estate property
Retail - Secured o real estate pre hich: SME

SWEDEN :

Other Retal ich: SME
Retai - Other Retail - OF Which: non-SME

Equity
Other non credit-obligation assets
IRB Total

IRB Approach
As of 30/09/2020 As of 31/12/2020
riginal Expostre® Risk exposure amount Value
ST Exposure P adjustments
Value! and

. sk exposure amour Value
e Exposure L - adjustments
Value! and
Of which; Of which:  provisions which:  provisions
I defauted defauted o
Central banks and central governments
Institutions
Corporates
Corporates - OF Which: Specalsed Lending
c < - OF Which: SME

[ p——
Retai - Secured on res estate propery - Of Whih: SHE
GREECE Retal - Secured on real stae property - Of Which: non-
Retail- Qualitying Revol
Retail- Other Retai
Reai - Othr Retai - Of Which: SE
Reail - Othr Reai - Of Whic: non SHE

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

riginal Expostre® Risk exposure amount Value

ST Exposure P adjustments
Value! and

O which: Of which:  provisions O which:

defoulted defoulted defoulted

riginal Exposure’ Risk exposure amount Value

L Exposure adjustments
Value! and

provisions.

I
Central banks and central governments
Institutions
Corporates
Corporates - OF Which: Specalsed Lending

Corporates - OF Which: SME

Secured on real estate property

Retal - Secured on real estate p

SWITZERLAND e o ne

et
Retal - Other Retal SME
Retai - Other Retal

meeseeesssny

Equity
Other non credit-obligation assets
IRB Total




2021 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Hamburg Commercial Bank AG

‘Central banks and central governments
Institutions
orporats
Corporates - OF Which: Specialis
Corporates - Of Which: SME

Consolidated data Retal
Retail - Qualifying Revolving
Retal - Other Retail
Retal - Other Retal - OF Wihi
Retal - Other Rota - OF Whi
Equity
Other non credit-obligation assets
18 Total®

Institut
Corporates
Corporates - OF Which: Speciaised Lending

o £,
‘Central banks and central governments
itutions.

Corporates - Of Which: SN

Retail - Secured on real estate property
Retail - Secured on real est

nreal estate property

GERMANY Retail red on.
Retail - Qualifying Revolving
Retail - Other Retail

Retail - Other Retai - Of Whi

Roval - Othar Ratai - OF Whic
Equity.
Other non credit-obligation assets
IRB Total

‘Central banks and central governments
Institutions
Corporaty

Corporat

Corporates.

Retail - Secured
® estte pro

LUXEMBOURG Rt Sored on el e rery
Reai - Qualfing Revoing
Pk
& - orw
o
cauty
B ey
ool

ich: Speciaed Lending
SME

Retail - Secured on real estate property
Retal - Secured on rea etate property
NETHERLANDS Secured onreal esate rovery
Retail - Quaifying Revolving
Retail - Other Retail
Retal - Other Retal - OF W
Retail - Ofher Reta - 0F

‘Central banks and central governments
Institutions
Corporates

ates - OF Wi d Lending

Corporates - Of Which: SME

Retail - Secured on real estate property
Refail - Secure

ed on real esate p h: SE
wcured on real estate orooerty - Of Which: nion-S1

Ret
Retail - Qualifying Revolving
Retail - Other Ret:

Retall - Other Reta

Rl - Other Ret

Equity.
Other non credit-obligation assets
IRB Total

IRB Approach

As of 31/03/2021 As of 30/06/2021

Original Exposure® e Risk exposure amount m,.‘f;.'::“ ts  Original Exposure! e Risk exposure amount M’I“’:l':; -
Value! Value! an
of provisions

provisions, of which hich:
defauited defauited
0

soc0ccc00

&

(1) Original exposure, uniike Exposure

2019 exercise.

IRB Approach

As of 31/03/2021 As 0f 30/06/2021

Orgna| Xposure! gy NSkeOmemoumt (UL otgmelmponnel gy, Rekewomneamant
Value! and Value® and

Of which Of which:  provisions provisions

of which
defauited
0

of whic
defauited
0

coccocooccegyeol

(1) Original exposure, uniike Exposure

IRB Approach

reat oz s et 0z \

riginal Exposure® Risk exposure amount. Value
i B Exposure * adjustments
and

riginal Exposure® Risk exposure amount Value
CL=YEE Exposure P adjustments,

Value! and
Of which:  provisions o which Of which:  provisions
defauited defauited defauited

(1) Original exposire, unlike Exposure

- \

As of 31/03/2021 As of 30/06/2021 |

e e [I——— valve [—— Value
T Exposure P adjustments Exposure e adjustments
Value* and and
of which Ofwhich:  provisions 0 ek provisions
ctaued seraute ared

A T

(1) Original exposire, unlike Exposure factors or credt

- \

As of 31/03/2021 As of 30/06/2021 |

Risk exposure amount Valve
Exposure adjustments
Value! and

of whidh Of which:  provisions
defauited defauited

Original Exposure* Original Exposure* ) Risk exposure amount. a ml“’:[':; L
and

provisions

pocecocoocoygogl
R s L

(1) Original exposure, unke Exposure val



2021 EU-wide Transparency Exercise
Credit Risk - IRB Approach

Hamburg Commercial Bank AG

IRB Approach

As of 31/03/2021 As of 30/06/2021

riginal Expasure! Risk exposure amount Value S—— Risk exposure amount Valve
iz Exposure P adjustments  On9inal Expos Exposure pos adjustments|
Value' and Value! and
of which Of which:  provisions o whi Of which:  provisions
defauited defauited defauited defauited

0 0
o o

o ot

Corporates - Of Wic: Specld Loning o ®

Carporaten - OF i SvE P4 7

o 5

el - Sacired on e stata poperty o 0

MARSHALL ISLANDS e H H
Retal - Quaitying Revoving o o

Retal - Other R o o

e - Ot Rt - O Whi o o

ot - b R - o 0

ta o 1

Other non credit-obligation assets
IRB Total

(1) Original exposire, unike Exposure val

IRB Approach

As of 31/03/2021 As 0f 30/06/2021

riginal Exposure’ Risk exposure amount Value
B G Exposure P adjustments|
and

Value' Value®

Original Exposure*

Of which:  provisions

of which of whic
defauited defaulted

o £, defa
‘Central banks and central governments 3 23 7 3 31

Institutions o o ] 0 0

511 511 18 594 594

rates - OF Which: Speciaised Lending a4 a4 % 540 540

Corporates - OF Which: SME o o o 0 0

o o o o o

Retail - Secured on real estate property o o o 0 0

Retail - Secured on rea estate property - Of Which o o o 0 0

BELGIUM Retail - Secured on real estate orooerty - Of Which 0 0 0 0 0
Retail - Qualifying Revolving o o o 0 0

Retail - Other Retail o o o 0 0

Retail - Other Retai - Of Which: SME o o o 0 0

Rl - Other Retail - Of Which: non-SME o o o 3 3

Equity. 14 14 2 14 14

Other non credit-obligation assets
IRB Total

(1) Original exposire, unike Exposure val

IRB Approach

As of 31/03/2021 As 0f 30/06/2021

T Expee] Risk exposure amount Value S—— Risk exposure amount Value
CEET Exposure s TS Exposure pos adjustments|
Value' Value® and
of which of whic Of which:  provisions
(o 1R, defac defauited defaulted
‘Central banks and central governments
Institutions
Corporates
Corporates - OF Which: Speciaised Lending
Corporates - OF Which: SME

Retail - Secured on real estate property
UNITED KINGDOM e
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retai - Of Which: SME
Retail - Other Retai - Of Which: non-SME

ccoccccooog

g

Equity.
Other non credit-obligation assets
IRB Total

(1) Original exposure, uiike Exposure

IRB Approach

As of 31/03/2021 As of 30/06/2021

o Eeee] Risk exposure amount Value o] Extee Risk exposure amount Value
Sz Exposure P adjustments  On9inal Expos Exposure pos adjustments|
Value® and Value® and
of which Of which:  provisions provisions

o which
defaulted defauited

Which: Specaised Lending

Of Which: SME

Retail - Secured on real estate property
Retail - Secured on real estate property
SWEDEN Retail e property
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retai - Of Which: SME
Retail - Other Retai - Of Which: non-SME

vocecccooegsod

Equity.
Other non credit-obligation assets
IRB Total

(1) Original exposure, uiike Exposure

IRB Approach

As 0f 31/03/2021 As of 30/06/2021

riginal Exposure’ Risk exposure amount Value
= Exposure adjustments
Value! and

riginal Exposure® Risk exposure amount Value

G Exposure adjustments
Value® and

provisions,

of which provisions
det.

i of which
aulted defauited

o which o whic
defauited defauited
0

(rin e
‘Central banks and central governments
Institutions.
Corporates
Corporates - Of Which: Specialied Lending
rporat E

of Whi
Retail - Secured on real estate property
Retail

GREECE et - S on el el prsety
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which;
Retail - Other Retai - Of Which: non-SME
Eaquity.
Other non credit-obligation assets
IRB Total

(1) Original exposure, unilke Exposure

IRB Approach

As 0f 31/03/2021 As of 30/06/2021

riginal Exposure’ Risk exposure amount Value
= Exposure adjustments
Value! and

riginal Exposure’ Risk exposure amount Value
Oriainal Exp Exposure " adjustments
Valu* and

provisions. provisions

O which of which o which o which
(rin e defauited defauited defauited defauited
‘Central banks and central governments

ttons o o o

Coporsts = o s

e e o 0 .

SWITZERLAND Rl Secred on e e b o 0 0
Rl e o . .

Other non credit-obligation assets
IRB Total

(1) Original exposiure, unlke Exposure val



Residual Maturity

Total carrying amount of
Total gross carrying amount of non- non-derivative financial

Country / Region

derivative financial assets assets (net of short

positions)

Austria

On balance sheet

of whid
designated at fair value
through profit or loss

of which: Financial assets
held for trading

2021 EU-wide Transparency Exercise

of whid
fair value through other
comprehensive income

by country of the counterparty

gover P
Hamburg Commercial Bank AG
As of 31/12/2020
Direct exposures

Derivatives

Derivatives with positive fair value

Financial assets at
of which: Financial assets at

Notional amount
amortised cost

Carrying amount

Carrying amount

Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal Provisions

Belgium

ccooooof

393 393

olo o 0000 of

oloccoooof

olo o o000 of

olo o oo oo of
olo o o000 of
olo o o000 of
olo o o000 of

olo o o000 of

olo o o000 of

Bulgaria

cyprus

Czech Republic

Denmark

I5Y-10v 1
110Y - more
Total

Estonia




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Hamburg Commercial Bank AG
As of 31/12/2020
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets
held for trading

of which: Financial assets at
amortised cost

Carrying amount Notional amount Carrying amount Notional amount

France

ccooooof

12 12 [} [ 12 [ [ 0 [ [ [

Germany

N
%
w
%
&
o ocoooof

olcccoccoolploccccad
S

1] 3176 3,176 [ 1 2,739 392 a2 220 14 50 20

Croatia

Greece

13y-5v1 Hungary

N

%

w

%
s ccoo00of
ocooooof

ol ccoooof

Ireland

Italy

N

3

w

%
ccooooof

olo oo oo

otal 13 13 [ [ 13 [ [ 0 [ [ )

Latvia




Residual Maturity

Country / Region

Lithuania

On balance sheet

Total carrying amount of
Total gross carrying amount of non- non-derivative financial

derivative financial assets assets (net of short

positions)
of which: Financial assets

designated at fair value
through profit or loss

of which: Financial assets
held for trading

2021 EU-wide Transparency Exercise

by country of the counterparty

gover P
Hamburg Commercial Bank AG
As of 31/12/2020
Direct exposures

Derivatives

Derivatives with positive fair value

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets at

. Notional amount
amortised cost

Carrying amount

Carrying amount

Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal

Luxembourg

Malta

Netherlands

Poland

)

ccooooof

24 24 [ [

Portugal

ocooooof

71 71 [ 61

olcccoccoolploccccod

95

Romania

Slovakia

Slovenia




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Hamburg Commercial Bank AG
As of 31/12/2020
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of ‘exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets O "hich: Financial assets — _of which: Financial assets at ¢ e Financial assets at
: designated at fair value fair value through other :
held for trading A amortised cost
through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

To-aMr
ram-1vr
rav.ovr
rav.avr
ray.syr
rsy-10v 1
r10Y - more

Spain

ccooooof

olo o oo oo of

To-3aMT
ram-1vr
rav.ovr
rav.avr
ray.syr
rsy-10v 1
r10Y - more

Sweden

To-3aMT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

United Kingdom

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

Iceland

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

Liechtenstein

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
110Y - more

Norway

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
110Y - more

Australia

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
110Y - more

Canada

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
110Y - more
Total

Hong Kong




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Hamburg Commercial Bank AG
As of 31/12/2020
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of ‘exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets O "hich: Financial assets — _of which: Financial assets at ¢ e Financial assets at
; designated at fair value fair value through other .
held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

To-aMr
ram-1vr
rav.ovr
rav.avr
ray.syr
rsy-10v 1
r10Y - more

Japan

To-3aMT
ram-1vr
rav.ovr
rav.avr
ray.syr
rsy-10v 1
r10Y - more

us.

To-3aMT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

China

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

Switzerland

ccooooof

oz goooo

ol oo oo of

T0-3MT
ram-1vr
rav-2vr
rav-3vr Other advanced economies
13Y-5Y1 non EEA
I5Y - 10 1

110Y - more

T0-3MT
ram-1vr
rav-2vr
rav-3vr Other Central and eastern
13Y-5Y1 Europe countries non EEA
I5Y-10v 1
110Y - more

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
110Y - more

Middle East

T0-3MT
ram-1vr
rav-2vr
rav-3vr Latin America and the
13y-5v1 Caribbean
I5Y-10v 1

110Y - more

Total




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Hamburg Commercial Bank AG
As of 31/12/2020
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

k weighted
Total carrying amount of exposure amount
Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (et of short
i) Nominal Provisions

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

Residual Maturity Country / Region

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount Notional amount Carrying amount Notional amount

favaave
ravosvr Africa
sy - 101
£10Y - more
Total
T0-3MT 0 g 0 0 0 T 0 0 g 0 0 o
ram-1vr 3 36 0 0 3% 0 0 0 0 0 0 0
r1y-2vr 0 0 0 0 0 0 0 0 0 0 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0
13Y-5Y1 Others 14 14 0 0 14 0 0 0 0 0 0 0
IsY - 10Y 1 0 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0 0
Total 50 50 o ) 50 ) ) o ) ) ) o )

Information disclosed in this template is sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018.
(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total *Debt securities and loans receivables”. Country of breakdown is only available for institutions that hold non-domestic sovereign exposures of 10% or more compared to total sovereign exposures. Where the latter threshold is not met, information s disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and o not include exposures to other counterparts with full or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(4) 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 por balance sheet). 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 goverment guarantees by central, regional and local govemments
(5)Residual countries not reported separately in the Transparency exercise
Region:
Other advanced non EEA; Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.
Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.
Middle East: Bahrain, Djibouti, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.
Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, EI Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Isiands, Virgin Islands (British), Virgin Islands (U.S. ).
Aftica: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burund, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Cte D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sa0 Tome And
Principe, Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia

(6) The columns Total carrying amount of non-derivative financial assets (net of short positions)' provide information on a net basis, whilst the related 'of which' positions present information on a gross basis.

(7) The values for the ‘Other’ bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.



Residual Maturity

Total carrying amount of
Total gross carrying amount of non- non-derivative financial

Country / Region

derivative financial assets assets (net of short

positions)

Austria

On balance sheet

of which: Financial assets ~ © i

held for trading

Financial assets
designated at fair value
through profit or loss

2021 EU-wide Transparency Exercise

fair value through other
comprehensive income

by country of the counterparty

gover P
Hamburg Commercial Bank AG
As of 30/06/2021
Direct exposures

Derivatives

Derivatives with positive fair value

Financial assets at
of which: Financial assets at

Notional amount
amortised cost

Carrying amount

Carrying amount

Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal Provisions

Belgium

311 311

313 313

olo o oo oo of

wlowooooof
olo oo oo oo
ols 555555
olo 555555

ols 555555
S

Bulgaria

cyprus

Czech Republic

Denmark

I5Y-10v 1
110Y - more
Total

Estonia




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Hamburg Commercial Bank AG
As of 30/06/2021
Direct exposures
On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) Nominal

Residual Maturity Country / Region

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Carrying amount Notional amount Carrying amount Notional amount

France 2

BlooovoVololsosonsos

Germany 108 108

NN Y L CEEEEEE]

3
2
olocccocoolploccccod
oloc ccocoolelccccood
3
2
N ) E
Gl 2 0 005 olols 55555 o
olocccooslolsss55 s
[

i

o
&S
[

w
[

Croatia

Greece

Hungary

N
2 c o000 of
olo ccoooof
oo cooooof
olo ccoooof
2[s c o000 of
oloccoooo
oloccoooo
oloccoooo
oloccoooo
olo ccoooo
olocccooo

Ireland

Italy

Blo o woowof
Slo o woowof
olocooooof
olo oo oo o of
blo o noowof
olo oo oo o of
olocooooo
oloccoooo
olocooooo
olocooooo
olocooooo
oloccoooo

2
[
[

Latvia




Residual Maturity

Country / Region

Lithuania

On balance sheet

Total carrying amount of
non-derivative financial
assets (net of short
positions)

Total gross carrying amount of non-
derivative financial assets

of which: Financial assets
designated at fair value
through profit or loss

of which: Financial assets
held for trading

2021 EU-wide Transparency Exercise

by country of the counterparty

gover P
Hamburg Commercial Bank AG
As of 30/06/2021
Direct exposures

Derivatives

Derivatives with positive fair value

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets at

. Notional amount
amortised cost

Carrying amount

Carrying amount

Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal

Luxembourg

Malta

Netherlands

Poland

Portugal

n|o oo ouwoofeloccooodl
n|o o couwoofolococoodl
oo cocooofeloccooodl
oo ccccoofoloccccoodl

nlcccoumooleloccccod
olocccocoolelocccood
olo cocoooleloccccos
olocccoooleloccccos

olocccooolelecccoos

Romania

Slovakia

Slovenia




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Hamburg Commercial Bank AG
As of 30/06/2021
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of ‘exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) Nominal
of which: Financial assets of whid Flnanc@ o W.hlc Financial assets at of which: Financial assets at
. designated at fair value fair value through other <
held for trading ! amortised cost
through profit or loss comprehensive income

Residual Maturity Country / Region

Carrying amount Notional amount ~ Carrying amount Notional amount

5 0 o 0 o o o 0
5 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0
0 [ [ [} [ [ [ [}

To-aMr
ram-1vr
rav.ovr
rav.avr
ray.syr
rsy-10v 1
r10Y - more

Spain

Slc o000 wmul
olo o oo oo of
olo oo oo oo

N

To-3aMT
ram-1vr
rav.ovr
rav.avr
ray.syr
rsy-10v 1
r10Y - more

Sweden

To-3aMT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

United Kingdom

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

Iceland

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

Liechtenstein

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
110Y - more

Norway

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
110Y - more

Australia

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
110Y - more

Canada

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
110Y - more
Total

Hong Kong




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Hamburg Commercial Bank AG
As of 30/06/2021
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of ‘exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) Nominal
of which: Financial assets of whid Flnanc@ o W.hlc Financial assets at of which: Financial assets at
. designated at fair value fair value through other <
held for trading ! amortised cost
through profit or loss comprehensive income

Residual Maturity Country / Region

Carrying amount Notional amount Carrying amount Notional amount

To-aMr
ram-1vr
rav.ovr
rav.avr
ray.syr
rsy-10v 1
r10Y - more

Japan

To-3aMT
ram-1vr
rav.ovr
rav.avr

ray.syr us.
rsy-10v 1
r10Y - more

To-3aMT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

China

T0-3MT
13M-1v1
ray-2vr
12v-3vr

Tay-ovr Switzerland o o
15Y - 10Y 1 43 43
110Y - more 0 0

tal 109 109

T0-3MT
13M-1v1
ray-2vr
12v-3vr Other advanced economies

13Y-5Y1 non EEA

15Y - 10Y 1
110Y - more

67
a3

olo o oo oo of
oo oo oo
oo oo oo
oloccoooo
olocccooo
oloccoooo
oloccoooo
olocooooo
olocccooo

109

T0-3MT
ram-1vr
rav-2vr
rav-3vr Other Central and eastern
13Y-5Y1 Europe countries non EEA
I5Y-10v 1
110Y - more

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
110Y - more

Middle East

T0-3MT
ram-1vr
rav-2vr
rav-3vr Latin America and the
13y-5v1 Caribbean
I5Y-10v 1
110Y - more
Total




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Hamburg Commercial Bank AG
As of 30/06/2021
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

k weighted
Total carrying amount of exposure amount
Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (et of short
i) Nominal Provisions

Residual Maturity Country / Region

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount Notional amount Carrying amount Notional amount

favaave
ravosvr Africa
sy - 101
£10Y - more
Total
T0-3MT 5 T 0 0 T 0 0 0 0 0 0 0
ram-1vr 0 0 0 0 0 0 o 0 0 0 0 0
r1y-2vr 0 0 0 0 0 0 o 0 0 0 0 0
r2v-3vr 13 13 0 0 13 0 o 0 0 0 0 0
13y-5vr Others 0 0 0 0 0 0 0 0 0 0 0 0
IsY - 10Y 1 0 0 0 0 0 0 o 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 o o 0 o o 0
Total 2 29 o ) 2 ) ) o ) ) ) o )

Information disclosed in this template is sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018.
(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total *Debt securities and loans receivables”. Country of breakdown is only available for institutions that hold non-domestic sovereign exposures of 10% or more compared to total sovereign exposures. Where the latter threshold is not met, information s disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and o not include exposures to other counterparts with full or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(4) 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 por balance sheet). 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 goverment guarantees by central, regional and local govemments

(5) Residual countries not reported separately in the Transparency exercise

Regions:

Other advanced non EEA; Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, EI Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,

Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Isiands, Virgin Islands (British), Virgin Islands (U.S. ).

Aftica: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burund, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Cte D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sa0 Tome And

Principe, Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia

(6) The columns Total carrying amount of non-derivative financial assets (net of short positions)' provide information on a net basis, whilst the related 'of which' positions present information on a gross basis.

(7) The values for the ‘Other’ bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.



2021 EU-wide Transparency Exercise
Performing and non-performing exposures
Hamburg Commercial Bank AG

As of 30/09/2020 As of 31/12/2020

Accumulated impairment, accumulated Accumulated impairment, accumulated
Gross carrying amount changes in fair value due to credit risk and Gross carrying amount changes in fair value due to credit risk and
provisions* provisions*
guarantees guarantees
) o , receivedon Of which received on
Of which non-performing’ o | PG non- st non-
i performing past due >30 3 performing
. - exposures’ . exposures days and <=90 . exposures’ . exposures
Of which:  Of which Stage Of which Stage days Of which:  Of which Stage Of which Stage
defaulted 3 3 defaulted 3 3

Collaterals and Collaterals and
financial financial

of which

performing but
past due >30
0

Of which non-performing® On non-performing exposures®
On performing

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments

Credit institutions

Other financial corporations 256|
Non-financial corporations 97| 0 0 0 0| 0| 0 0| 0| 9| 0 0| 0 0| 0 0| 0| 0|

Loans and advances(including at amortised cost and fair value) 26,893 0| 813 813 773 253 405 391 356 23,140 2 595 595 561 308| 273 261, 201

Central banks 6 0| 0 0| 0| 0| 0 0| 0| 6| 0 0| 0 0| 0 0| 0| 0|
General governments 2,410 0 0 0 0| 0| 0 0| 0| 1,551] 0 0| 0 0| 0 0| 0 0|
Credit institutions 785| 0 0 0 0| 0| 0 0| 0| 599 0 0| 0 0| 0 0| 0 0|
Other financial corporations 1,870) 0 60 60 60) 3| 9) 9| 44 1,599 0 79 79 79 3 19) 1] 49|

Non-financial corporations 21,484 0 747| 747 710} 249 392| 382 309) 19,135] 2 508 508 477| 304 250/ 241 149)

of which: small and medium-sized enterprises at amortised cost 10315 [y 380} 380 380} 96| 178 17| 203] 9,560 0 213 213 213 132 107, 107) 51|

of which: Loans collateralised by commercial immovable property at 8,676 ° 80 0 80 52 3 31 a9 7,958 ° 77 77 77| 111 36, 36 36|
amortised cost

Households 337| 0| 7 7| 3| 0| 4 1 2| 250| 0 8| 8 5| 0 4 1 4

of which: Loans colateralised by residentia immova o5 o 2 A 2 o ° o 2 73] 0 a a 4 ° 0 0 3
amortised cost

of which: Credit for consumption at amortised cost [} 0| [} 0| 0| o| o of 0| o| o [ [} o| o o] [ o|

813 813 773 253 405 391 356 31,267 2 595 595 561 309 273 261 201

DEBT INSTRUMENTS other than HFT 35,402

OFF-BALANCE SHEET EXPOSURES 5,698 50 50 32 8| 30 28 11 5,287 101, 101 76 6 43 35 15

(For the defintion of non-performing exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V. Part 2-Template related instructions, subitle 29
@ Institutions report here collectve allowances for incurrred but not reported losses (instruments at amortised cost) and chanaes in fair value of performina exposures due to creditrisk and provisions (instruments at fai value other than HFT)

© Institutions report here specifc allowances for financial assets, individually and collectively estimated (instruments at amortised cost) and chandes in fair value of NPE due to credit risk and provisions (instruments at fair value other than HFT)

 For the on-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit isk are disclosed with a postive sign i they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign
convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 9 and 10 of Regulation (EU) No 680/2014 - ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment, accumlated changes in fai value due to credit risk and provisions) is disclosed consistently with the FINREP sign
convention. This is because, based on this sign convention, the provisions on off-balance sheet commitments are generally reported with a postive sign.

9 From June 2021, the gross carrying amount of assets and accumulated impairments that are purchased or originated as credit-impaired at nital recognition are not included in the impairment stages, as it was the case in previous periods.



Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
dit institutions
Other financial corporations
Non-financial corporations

Loans and advances(including at amortised cost and fair value)

Central banks

General governments

Credit institutions

Other financial corporations

Non-financial corporations

of which: small and medium-sized enterprises at amortised cost

of which: Loans collateralised by commercial immovable property at
amortised cost

Households

of which: Loans collateralised by residential immovable property at

amortised cost
of which: Credit for consumption at amortised

DEBT INSTRUMENTS other than HFT

OFF-BALANCE SHEET EXPOSURES

2021 EU-wide Transparency Exercise
Performing and non-performing exposures
Hamburg Commercial Bank AG

As of 31/03/2021

Accumulated impairment, accumulated

Gross carrying amount changes in fair value due to credit risk and
4

Gross carrying amount®

As of 30/06/2021

Accumulated impairment, accumulated
changes in fair value due to credit risk and

Collaterals and ose s Collaterals and
[ financial Lasicod) financial
guarantees guarantees
Of which ofwhich S o o , receivedon Of which oF which S o o , receivedon
Rt which non-performing _ Onnon-performing exposures’ non- ekl an which non-performing 0 non-performing exposures -
past due >30 vl performing past due >30 RIS performing
exposures exposures
days Z’;d : J whic Of which Stage Of which Stage days :':’ n D Of which:  Of which Stage Of which Stage
’ defaulted 3 3 & defaulted 3 3
332
106 0 0| 0 0| 0 0| 0] 0] 79 0| 0 0| 0 0| 0 0] 0
22,419 32 517 517 500 303 261 254 194 21,688 9| 620 620 587 269 248 237 183
5 0 0 0 o 0 0 0 0 6 0 0 0 0 0 0 0 0
1,114 0 o o o 0 0 0 0 1,033 0 0 0 0 0 0 0 0
598 0 0 0 o 0 0 0 0 597] 0 0 0 0 0 0 0 0
1,606| o 78 78 78 16 19 19 49 1,800 7 7 78 7 4 19) 19) 49)
18,871 32| 432 432 417 285 237| 233 142] 18,052 1] 535 535 505 265 225 216 131
9,491, 19) 171 71 171 138] 104 104] 59 9,109 0 312 312 304 139) 122] 122 66
8221 o 78 78 78 120 38 38 36 7,849 o 213 213 213 113 55 55 36,
223 0 7 7 5 2 4 2 3 200 2 7 7 4 0 4 2 3
62 o 4 4 4 [ 1 1 3| 58 2 3 3 3 o 1 1 3
o o o o ol [ o o o o o [ o o o [ o o
30,607 517 517 500 304 261 254 194 30,221 620 620 587, 270 248 237 183
4,924 9| 98 74| 7 as 37, 16| 4,867 o3 93| 72| H a5 37] 18|
LEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitie 29

(1) For the definition of non-performing exposures please refer to COMMISSION IMPL
(2) Institutions report here collective allowances for incurrred but not reported losses (instruments at amortised cost) and changes in fair value of performing exposures due to credit risk and provisions (instruments at fair value other than HFT)
(3) Institutions report here specific allowances for financial assets, individually and collectively estimated (instruments at amortised cost) and changes in fair value of NPE due to credit sk and provisions (instruments at fair value other than HFT)

‘convention. This is because, based on this sign convention, the provisions on off-balance sheet commitments are generally reported with a positive sign.

(5) From June 2021, the gross carrying amount of assets and accumulated impairments that are purchased or originated as credit-impaired at iitial recognition are not included in the as it was the case in previ o

(4) For the on-balance sheet items, accumulated impairments and accumlated negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is reported according to the FINREP framework (templates  18.00 / F 19.00), which follows a sign
convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 9 and 10 of Regulation (EU) No 680/2014 - ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment, accumulated changes in fai value due to credit risk and provisions) is disclosed consistently with the FINREP sign



2021 EU-wide Transparency Exercise
Forborne exposures

Hamburg Commercial Bank AG

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 30/09/2020
Accumulated impairment,
accumulated changes in fair Collateral and financial guarantees
value due to credit risk and received on exposures with
provisions for exposures wi forbearance measures
forbearance measures®

Of which
collateral and
Of which on non- financial
performing guarantees
exposures with received on non-
forbearance performing
measures exposures with

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 31/12/2020
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures®

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
Of which on non- financial
performing guarantees
exposures with received on non-
forbearance performing
measures exposures with

forbearance
measures

forbearance
measures

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations

Non-financial corporations

Loans and advances (including at amortised cost and fair value)

Central banks

General governments
Credit institutions
Other financial corporations

Non-financial corporations

of which: small and medium-sized enterprises at amortised cost

Households

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice

Non-performing forborne loans and advances that failed to meet the non-
performina exit criteria

@ For the definition of forborne exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitle 30

@For the on-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is
reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 9 and 10 of Regulation (EU) No 680/2014 - ITS on Supervisory reporting. However, for the off-
balance sheet instruments, the same item (‘Accumulated impairment, accumulated changes in fair value due to credit risk and provisions’) is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet
commitments are generally reported with a positive sign.



2021 EU-wide Transparency Exercise
Forborne exposures

Hamburg Commercial Bank AG

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 31/03/2021
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures®

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
Of which on non- financial
performing guarantees
exposures with received on non-
forbearance performing
measures exposures with

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 30/06/2021
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures®

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
Of which on non- financial
performing guarantees
exposures with received on non-
forbearance performing
measures exposures with

forbearance
measures

forbearance
measures

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations

Non-financial corporations

Loans and advances (including at amortised cost and fair value)

Central banks

General governments
Credit institutions
Other financial corporations

Non-financial corporations

of which: small and medium-sized enterprises at amortised cost

Households

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice

Non-performing forborne loans and advances that failed to meet the non-
performina exit criteria

(1) For the definition of forborne exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitle 30

(2)For the on-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is
reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 9 and 10 of Regulation (EU) No 680/2014 - ITS on Supervisory reporting. However, for the off-
balance sheet instruments, the same item (‘Accumulated impairment, accumulated changes in fair value due to credit risk and provisions’) is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet
commitments are generally reported with a positive sign.



(min EUR)

A Aariculture. forestrv and fishina

R Minina and auarrvina

C Manufacturina

D Electricity, gas, steam and air conditioning

T Accommodation and food servi

1 Information and communication

K Financial and insurance activifies

| Real estate activiti

M Professional, scientific and technical
activities

N Administrative and support service
activities

0 Public administration and defence,

and social work

R Arfs. enfertainment and recreation
Ofher services
Loans and advances

2021 EU-wide Transparency Exercise
Breakdown of loans and to ial cor other than held for trading
Hamburg Commercial Bank AG

As of 30/09/2020 As of 31/12/2020

As of 31/03/2021
Gross carrying amount

0ss carrying amount
Accumuated Gross carmying amount
Of which: Of which loans negative Of which:
non- and advances  pceumuioteq CPANGES n fair
performi subject to impaimentt | Value due o
o whic impairment P2 n:r:d\:rr’\(s:;‘l‘:

Gross carrying amount
Accumulated D

Of which loans negative Of which:
non- and advances hanges in fair a
performi subject to value due to
impairment credit isk on

¥ Of which loans
n and advances

subject to
STWHRR: impairment
defaulted

Accumulated
impairment'

of whid
defaulted

Accumulated
impairment'

Accumulated
negative
changes in fair
value due to
credit isk on
non-performing
exposures'

Gross carrying amount

As of 30/06/2021

of which:
defaulted

Of which loans
and advances
subject to
impairment

Accumulated
negative
changes in fair
value due to
credit isk on
non-performing
exposures’

Accumulated
impairment'

' The items ‘accumulated impairment’ and ‘accumulated negative changes in fair value due to credit risk on non-performing exposures’ are disclosed with a positive sign if they are decreasing an asset. Following this sign convention, information
is disclosed with the opposite sign of what is reported according to the FINREP framework (template F 06.01), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 9 and 1
Regulation (EU) No 680/2014 - ITS on Supervisory reporting.
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EBA/GL/2020/02
Hamburg Commercial Bank AG
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