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The information on Collateral valuation - loans and advances applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances
(excluding loans and advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or above, therefore this bank is not required to report it to the EBA.



2022 EU-wide Transparency Exercise
Key Metrics

Landesbank Hessen-Thiringen Girozentrale

As of As of As of As of
COREP CODE REGULATION
(min EUR, %) 30/09/2021 31/12/2021 31/03/2022 30/06/2022

Available capital (amounts)
Common Equity Tier 1 (CET1) capital - transitional period 9,157 9,104 8,887 C 01.00 (r0020,c0010) Article 50 of CRR
Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or

m quity ( ) capi : p r analogous ECLs 8,059 8,053 8,703 C 01.00 (r0020,¢0010) Article 50 of CRR
transitional arrangements had not been applied - C 05.01 (r0440,c0010)
Tier 1 capital - transitional period 9,616 9,458 9,241 C 01.00 (10015,c0010) Article 25 of CRR
Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied C 01.00 (r0015,c0010) .
transitional definition 9,418 9:307 9.057 - C 05.01 (10440,60010) - C 05.01 (10440,c0020) Article 25 of CRR
Total capital - transitional period 11,573 11,019 11,289 C 01.00 (r0010,c0010) Articles 4(118) and 72 of CRR
Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements € 01.00 (r0010,c0010) - C 05.01 (10440,c0010) .
had not been applied 11,452 10,902 11,278 € 05.01 (10440,c0020) - C 05,01 (10440,c0030) Articles 4(118) and 72 of CRR
Risk exposure amounts
Total risk exposure amount 63,881 63,991 63,890 € 02.00 (r0010,c0010) Articles 92(3), 95, 96 and 98 of CRR
Total risk gxposure amount as if IFRS 9 or analogous ECLs transitional arrangements had no 63,852 63,970 63,864 C 02.00 (r0010,c0010) Atticles 92(3), 95, 96 and 98 of CRR
been applied - C 05.01 (r0440,c0040)
Capital ratios

mon Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition 14.01% 14.33% 14.23% 13.91% CA3 {1} -

mon Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as 13.68% 14.03% 14.00% 13.63% (C 01.00 (r0020,c0010) - C 05.01 (r0440,c0010) )/ ~
if IFRS 9 or analogous ECLs transitional arrangements had not been applied : : : : (C 02.00 (10010,c0010) - C 05.01 (r0440,c0040) )
Tier 1 (as a percentage of risk exposure amount) - transitional definition 14.75% 15.05% 14.78% 14.46% CA3 {3} -
Tier 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional (€ 01.00 (10015,c0010) - C 05.01 (10440,c0010) -

. 14.42% 14.75% 14.55% 14.18% C 05.01 (10440,¢0020) ) / (C 02.00 (0010,¢0010) - C -

arrangements had not been applied 05.01 (10440,¢0040) )
Total capital (as a percentage of risk exposure amount) - transitional definition 18.03% 18.12% 17.22% 17.67% CA3 {5} -
Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs (€ 01.00(10010,¢0010) - C 05.01 (10440,c0010)

o - , 17.94% 17.04% 17.66% - € 05.01 (10440,c0020) - C 05.01 (0440,¢0030) / -
transitional arrangements had not been applied (C 02.00 (10010,¢0010) - C 05.01 (10440,c0040) )

Leverage ratios

Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital 184,731 169,542 168,530 208,493 € 47.00 (10300,c0010) ::'::‘edﬁgc";g‘e CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
Leverage ratio - using a transitional definition of Tier 1 capital 4.95% 5.67% 5.61% 4.43% € 47.00 (10340,c0010) :;"'S‘Zi‘fg;ge CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
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AUTHORITY

Leverage ratio

Landesbank Hessen-Thiringen Girozentrale

(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
30/09/2021

As of
31/12/2021

As of
31/03/2022

As of
30/06/2022

COREP CODE

C 47.00 (10320,c0010)

8,838 9,313 9,307 9,057  |C 47.00 (10310,c0010)
184,731 169,542 168,530 208,493 | c 47.00 (10300,c0010))
184,524 169,344 168,379 208,309 |c 47.00 (10290,c0010))

4.95% 5.67% 5.61% 4.43% [A.1)[B.1]
4.79% 5.50% 5.53% 4.35% [A2]/[B.2]

REGULATION

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

Landesbank Hessen-Thiringen Girozentrale
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AUTHORITY

Overview of Risk exposure amounts

Landesbank Hessen-Thiiringen Girozentrale

(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 CVAj

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commoities 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

RWAS
As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 COREP CODE
C 02.00 (0040, c0010) -[C 07.00 (r0090, c0220, S001) + C 07.00 (r0110, ¢0220, S001)+ C 07.00 (10130,
0220, 5001) + C 08.01 (10040, c0260, S00L) + C 0B.01 (10050, c0260, S001) + C 08.01 (10060, CO260,
50,429 50,872 50,254 50,824 S001) + C 0B.01 (10040, 0260, S002) + C 08.01 (10050, CO260, S002,) + C 08.01 (10060, CO260, S002)
+C 02.00 (10470, c0010) + C 02.00 (10460, c0010)]
C 02.00 (0060, c0010)-[C 07.00 (r0090, c0220, S001) + C 07.00 (10110, ¢0220, S001)+ C 07.00 (10130,
4,639 5,215 5,089 4784 0220, 5001)]
C 02.00 (0250, c0010) - [C 08.01 (r0040, c0260, s002) + C 08.01 (f0050, c0260, $002) + C 08.01 (10060,
42,446 42,536 41,924 42,467 <0260, 5002))
C 02.00 (0310, c0010) - [C 08.01 (f0040, c0260, S001) + C 08.01 (r0050, c0260, S001) + C 08.01 (r0060,
983 988 996 1,030 0260, 5001)]
€ 02.00 (r0420, c0010)
1571 1,173 1,182 1,314
'C 07.00 (0090, c0220, s001) + C 07.00 (10110, c0220, S001)+ C 07.00 (10130, ¢0220, S001) + C 08.01
2,205 2161 1,745 1,421 (r0040, c0260, $001) + C 08.01 (0050, c0260, s001) + C 08.01 (r0060, c0260, S001) + C 08.01 (10040,
; ! ’ ' c0260, s002) + C 08.01 (0050, c0260, s002,) + C 08.01 (r0060, c0260, $002) + C 02.00 (0460, cO010)]
€ 02.00 (r0640, c0010)
1,546 1,493 1,165 942
€ 02.00 (0490, c0010)
3 3 3 5
€ 02.00 (r0470, c0010)
1,539 1,464 1,421 1,762
€ 02.00 (r0520, c0010)
2,803 4,375 4,683 4,996
C 02.00 (0530, c0010)
1,267 1,099 1,017 1,274
€ 02.00 (r0580, c0010)
1,537 3,276 3,666 3721
C 19.00 (10010, c0601)*12.5+C 20.00 (0010,0450)*12.5+MAX(C 24.00(r0010, c0090),C
24.00(r0010,c0100),C 24.00(r0010, c0110))*12.5
0 0 0 0
C 02.00 (0680, c0010)
0 0 0 0
€ 02.00 (r0590, c0010)
3,347 3,347 3,777 3,777
C 02.00 (r0600, c0010)
0 0 0 0
C 02.00 (r0610, c0010)
3,347 3,347 3,777 3,777
€ 02.00 (r0620, c0010)
0 0 0 0
C 02.00 (10630, c0010) + C 02.00 (r0690, c0010)
156 166 944 163
62,027 63,881 63,991 63,800

Total

* 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.




2022 EU-wide Transparency Exercise
P&L
Landesbank Hessen-Thuringen Girozentrale

As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022
Interest income: 2,465 3347 843 1,764
Of which debt securities income 67 87 21 45
Of which loans and advances income 1437 1922 482 995
Inter 1484 1,989 500 1,082
(Of which deposits expenses) 494 661 157 337
(Of which debt securities issued expenses) 235 318 78 170
(Expenses on share capital repayable on demand) ) ) ) 0
Dividend income 10 99 5 5
Net Fee and commission income 342 484 134 268
Ga‘\ns or (9 losses on derecognition of financial assets and liabilties not measured at fair value through profit or loss, and of non financial assets, B N 0 n
net
Gains or (-) losses on financial assets and liabilties held for trading, net -120 277 569 1178
Gains o (-) losses on financial assets and liabilities at fair value through profit or loss, net 316 425 621 1,201
Gains o (-) losses from hedge accounting, net 3 3 1 8
Exchange differences [gain or (-) loss], net 0 0 0 0
Net other operating income /(expenses) 14 114 19 6
TOTAL OPERATING INCOME, NET 1510 1,967 564 1,103
(Administrative expenses) 874 1214 295 601
(Cash contributions to resolution funds and deposit quarantee schemes) 99 99 120 156
(Depreciation) 54 72 18 40
Modification gains or (-) losses, net ) ) 0 0
(Provisions o (-) reversal of provisions) 6 10 6 1
(Payment commitments to resolution funds and deposit guarantee schem 0 0 0 0
(Commitments and guarantees given) 7 17 -4 8
(Other provisions) -1 6 2 -9
Of which pending legal issues and tax litigation* 0 3 0 0
Of which restructuring* 0 -12 0 0
(Increases or (-) decreases of the fund for aeneral bankina risks, net) * [ 0 0 0
(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss) 173 188 43 80
(Financial assets at fair value through other comprehensive income) 0 0 0 0
(Financial assets at amortised cost) 173 189 43 80
(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets) 0 2 0 1
(of which Goodwill) 0 0 0 0
Negative goodwill recognised in profit or loss 0 0 0 0
Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates 3 33 0 12
Profit or () loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations [ 0 0 0
PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS 307 415 93 238
PROFIT OR () LOSS AFTER TAX FROM CONTINUING OPERATIONS 211 374 65 162
Profit or (-) loss after tax from discontinued operations 0 0 ) 0
PROFIT OR () LOSS FOR THE YEAR 211 374 65 162
Of which attributable to owners of the parent 210 373 65 162

¥ Information available only as of end of the year
@For 1 FRS compliance banks fizeroo in cell Alncreases or (-) decreases of the fund for general banking risks, neté must be read as fAn.a.o
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Total Assets: fair value and impairment distribution

Landesbank Hessen-Thiiringen Girozentrale

(min EUR) A 0 n
P S 40,886 33,959 54,349 40,931 1AS 154 ()
d d 21339 3279 17,705 355 19,464 2,197 16,824 444 15920 1,988 13,438 494 14213 1821 11693 698 IFRS 7.8(a)(i)/IFRS 9. Appendix A
e L . 1460 64 950 446 1497 46 992 459 1483 4 975 465 1442 a 940 462 IFRS 7.8(a)(i); IFRS 9.4.0.4
c ¢ 3715 134 3,268 313 3,661 130 3225 307 3372 0 3,001 281 3114 0 2,856 258 IFRS 7.8(2)(): IFRS 9.4.1.5
oo N 17,190 15143 1,504 543 17,102 15176 1442 574 16,410 14,074 1769 567 16,957 14146 2190 621 IFRS 7.8(h); IFRS 9.4.1.2A
o 128,192 130,195 129,306 131,075 IFRS 7.8(); IFRS 9.4.1.2
577 0 577 0 541 0 541 0 453 0 453 4 308 0 208 4 IFRS 9.6.2.1; Annex V.Part 1.22; Annex V.Part 1.26
o e ° 0 0 o o 1AS 39,89A(a); IFRS 9.6.5.8
. 3,807 3935 2258 3415
AL A 217,166 210445 225,552 211,456 1AS 1.9(a), 1G 6
@portfolios, which are nGAAP specific, i.e. which are not appli

(min EUR)

Breakdown of financial
ets by instrument and by
counterparty sector*

Financial t fair
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s with
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dit-impaired
asset
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redit-impai
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rec by
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As of 31/12/2021

Accumulated impairment
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without
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As of 31/03/2022
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ge 3
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initial
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ed

Accumulated impairment

Stage 1

recognition

Stage 2
Assets with Stage 1
ignificant Assets without
increase in Stage 3 significant
Creditimpaired  incre:

credit risk since

inital
not credit-
impaired

rrying amount

age 2
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significant
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stag

ge 3
credit risk since Credit-impaired
a sets

nitia

recognition but
not credit-
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Accumulated impairment

Stage 1
without
significant
increase in
credit risk sinc
initial
recognition
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Assets with
ignifi

increase in

Stage 3
Credit-impaired

References

Annex V.Part 131, 44(b)

value through other

comprehensive income: 594 7 0 1 0 0 653 7 0 1 0 0 695 7 0 0 0 753 4 0 1 0 0 Annex V.Part 1.32, 44(a)

—— Debt securities 191 o 0 0 0 o 389 0 o 0 0 0 970 0 0 0 0 0 1342 0 0 0 0 0 Annex V.Part 1.31, 44(b)
Loans and advances 120,135 7503 1,218 -33 -462 -364 121,090 8284 1,281 36 -435 -382 119,926 7,995 1312 -39 -478 385 121,811 7,636 1232 -39 -516 397 Annex V.Part 1.32, 44(a)

 From June 2021, the gross carrying amount of assets and accumulated

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

are purchased or

atinital recognition are not included in the impairment stages, as it was the case in previous periods.
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Breakdown of liabilities

Landesbank Hessen-Thuringen Girozentrale

(min EUR)

Carrying amount

LIABILITIES: As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 References

Financial liabilities held for trading 18,146 18,565 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 12,352 12,268 11,786 11,302 IFRS 7.8 (e)(i); IFRS 9.4.2.2

Financial liabilities measured at amortised cost 172,156 165,607 178,415 168,305 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 1T Hedge accounting 1,670 1,951 1,497 1,363 IFRS 9.6.2.1; Annex V.Part 1.26

Fair value changes of the hedged items in portfolio hedge of interest rate risk 0 0 0 0 IAS 39.89A(b), IFRS 9.6.5.8

Provisions 1,874 1,830 1,929 1,332 IAS 37.10; IAS 1.54(1)

Tax liabilities 163 119 103 109 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 625 472 718 367 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 207,524 200,393 215,509 201,344 IAS 1.9(b);IG 6

TOTAL EQUITY 9,642 10,053 10,043 10,112 IAS 1.9(c), IG 6

TOTAL EQUITY AND TOTAL LIABILITIES 217,166 210,445 225,552 211,456 IAS 1.1G6

(1) Portfolios which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks
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Breakdown of liabilities
Landesbank Hessen-Thuringen Girozentrale
(min EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector

As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 References

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

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

Short positions
Debt securities 402 227 44 39 Annex V.Part 1.31

Central banks 23,962 23,865 23,803 23,744 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 8,970 9,545 11,395 9,792 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 5,461 5,430 5,361 3,679 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 35,963 34,981 37,112 38,535 Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 9,744 8,926 10,413 11,639 ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 33,480 29,717 38,483 31,144 Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 9,842 8,170 11,282 11,208 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 12,406 11,624 16,718 12,558 Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 8,039 7,652 10,619 9,337 ECB/2013/33 Annex 2.Part 2.9.1

Households 20,965 21,249 21,713 21,935 Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 14,400 14,671 15,088 15,349 Annex V.Part 1.42(f), 44(c)

Debt securities issued 52,538 51,147 50,414 49,322 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 1,465 1,438 1,523 1,564 Annex V.Part 1.37

Other financial liabilities 213 249 270 317 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 204,862 197,972 212,759 199,535
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Market Risk
Landesbank Hessen-Thiringen Girozentrale

INCREMENTAL DEFAULT INCREMENTAL
N i ALL PRICE RISKS CAPITAL CHARGE DEFAULT AND ALL PRICE R
VaR (Memorandum item) STRESSED VaR (Memorandum item) AND MIGRATION RISK e VaR (Memorandum item) STRESSED VaR (Memorandum item) .

CAPITAL CHARGE
MIGRATION Ri FORCTP
CAPITAL CHARGE
LTPLICA . ATl TOTALRISK |\ o LTPLCATIO! TOTAL RISK
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT MF“‘L‘;::‘:J{‘:’” "‘:"LAI‘TF:‘P‘&J') N EXPOSURE "";:”TPDL;‘:”' N "":_L('_‘TP(;‘:“":"‘I N EXPOSURE
AC x AC 5)x me) x ACTOR (ms) x
12 WEE} 12 WEEK AMOUNT
AVERAGE O PREVIOU: VERAGE O ) "
PNERACEOF i s AVERAGE LASTMEASURE ~FLOOR  AVERAGE
DAY (VaRtl)  PREVIOUS 60 oF e
WORKING DAYS ! oR
(min EUR) ¢ B

CAPITAL CHARGE

A AVERAGEOF  PREVIOUSDAY  AVERAGEOF EES ) ey | RS e | R
MEASURE PREVIOUS 60 (vaRt-1) PREVIOUS 60 URE MEASURE - ME/ ):Ik
'WORKING DAY 'WORKING DAY
(vaRavg) VaRavg)

s of 31/12/21 30/09/2021 As of 31/12/2021
Traded Debt Instruments
Of which: General risk
Of which: Specific risk
Equities
Of which: General risk

[ o | o [ o [ o | o | 157 [ o [ o | o [ o [ o0 [ 3276

As of 30/06/20;

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

Equiti:

Of which: General risk
Of which: Specific risk

Foreian exchanae risk

ommaditi

Clooococo o 8 8

1017 1274 80 22 213

|

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) ) CRR), which instead are included in the RWA OV1 template.



2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Landesbank Hessen-Thiiringen Girozentrale

od Approach

P Value adjusimens and
Original Exposure xposure Value ©  Risk expasure amount
provisi A G " provisons

Orgina Exposure

Consolidated data |EeGE—_—_ —

ot 5 of st cuaer
andardised Approach

Original Expostre ae Risk exposire amount

GERMANY e e

Standardised Approach

A —

e e — "
P provisions D

UNITED STATES

R —
P

Risk exposire amount

FRANCE

Standrdised Toal

e - Vel adusmens and P —
i S sne pro

UNITED KINGDOMERF RIS,

@
exposures, bt inchudes genera et sk acjsimens.




restongd 2022 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Landesbank Hessen-Thiiringen Girozentrale

ised Approach

Value adjustments an Value adjusiments and
Orgina Exposre Exposure Value r— Original Exposure Exposure Vale ©  Risk expasure amount
e ? provisons 2 g = provisons

LUXEMBOURG [ SRS

@
exposures. bt incudes geerl e sk adsiments.

fandardised Approach

Value adjustments
Risk exposire amount A Original Exposure Exposure Value

Original Expostre Exposure Value e —

NETHERLANDS [

@
exposures. bt incudes geerl et sk adsiments.

fandardised Approach

Value adjustments and ments and

viginal Exposure Exposure Value Risk exposire amount Exposure Valu
e ? " provision: ’

el aovernmentsor cenral banks
T ——————
[ ———
Muliaterl Develonment Baris
[————

n

AUSTRIA
i
ey e e

A ————

3
exposurs. bt indes geerl et sk cpsiments.

Jandardised Approach
As of 3010972021

iments and Value adjusiments and
Exposure Valve e Exposure

CANADA Secured bv mortaanes on imm
ot i SUE

res i et
associted it oaricar b sk

Covered bo
Claims on insttutons and coroorates wih ST credit
[ ————r

sandardiser Taal

3
exposurs. bt incudes genral et sk acjsiments

vdised Approach

TAP——

proviion:

T3 Risk expostre amouny V2108 2dsiments and Risk exposire amount
S EHposs provisions

[ ——
[ —

[ T——

Muliaterl Develonment Baris
[———

SWITZERLAND

Exnosures indetau
e J with il hioh risk
Covered bonds

Claims on insttutions and corooeates with ST crect
(Colctve invesimens underakinas (CIU

andardised Taal

3
exposurs. bt incdes genral et sk acjsiments

vdised Approach

e e e = o . R Value adjusimens and

ginl Exposus

SWEDEN | ——

it ol hioh risk

e Tors

@
exposurs, bt inchudes genral e sk acjsiments.



restongd 2022 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Landesbank Hessen-Thiiringen Girozentrale

Value adjustments an
Risk exposure amount
» provisons

Consolidated data FNEUMSRTPRPTI I,

Standardised Approach

Original £ 2 " Value adjusimens and
SLTE 0 proviins visions

Original Exposure

GERMANY

4 Approach

djusiments and TR —
exposure amount

Exposure Value
P provisons

UNITED STATES

T — .

R —
b

FRANCE KT e,

TR — R
origina Exp Exposure Value © Risk expasure amount Exposure

UNITED KINGDO!

@
exposures, bt inchudes nera et sk acsimens.



2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

ised Approach

Landesbank Hessen-Thiiringen Girozentrale
e oo v . Vale adusimen S oo v
vigina Exposure Su—— a o rginal Exposur posure Value

LUXEMBOURG

Standardised Approach
0612022

Value adjustment
Original Expostre Exposure Value — Original Exposure Exposure Vakie
provision:

NETHERLANDS

iandardised Approach

Original Exposure

proviins

Exposure

P —r—
"
J——

AUSTRIA

ttons and corooeates wih ST red

[ ————

R ——
AS 0f 3010612022

Value adjustmen

po

P —
T inal Exposur

nal Exposure

(Cenial aovernmentsor eiral banks
P ———p————

canaon  [TEECRE

Standardised Approach

TAP——

T E Risk exposure amouny 2V 20kments 1= Risk exposure am
B Bt provisions BT

central banks

SWITZERLAND

et I
tec with oty ioh ik

it 2 ST crecit asses

erect o
i
[ ——————r

Standardised Approach

12 2 [— ] = o : R Value adusiments and
S - provisons B posure Vae e

enieal overmmentsox certra banks
Renionl aouemments o acal suthriies

s

SWEDEN ecured by
afutic <

Items associaer with sty ioh ik
Covered bonds

s
@
exposares, bt inchudes genral e sk adsiments.




2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Landesbank Hessen-Thiringen Girozentrale

IRB Approach

jae Vale
Exposure adjustments adjustmens
Vale* and e and
Ot Ofwhich:  provsions " Of which

detauited defauited

(Central banks and ceniral government o

Instiutons

Corporates

Retai
" Retal
Consolidated data
Retai - Qualfying Re
Retal - Othr Reta
Reta - Oher Retal

Retail - Other Rer

Other non crecit-obigation asset

@re

a5 o st quarer
IRB Approach

301097202 212021

Risk exposure amount jae Risk exposure amount
adustments
and
Of which Ot which Of which
detauited defauited detauited
(Central banks and cental governments g

sporates - Of Which: Specialised Lending
rporates - Of Which: S
Retall- Secured on real esate property

ed on real estate property

GERMANY R Soed o o et e

Retai - Other Retal ich: SME
Retal - Other Retail - Of Which: non-Su

Other non creci-obigation asset

R8 Total
" Oriana exaosure,

Original Exposure re amount a1 Original £ ure amount v

ST Exposure adusiments > v adusiments
Value * and and

i o provisions Of which fuhich:  provisons

c of which
(i EUR. 08 defauited defauited defauited defauited
0 g

Aich: SME
on rea estate propery
il - S

UNITED STATES Retai state property - Of W

Otner Retil fch: SME
Retal - Other Retail ich: non-SWE

IRB Approach

i exposure amount ak Orignl Exposire Risk exposure amount v
Exposure OIS gnal £ Exposure adjustments

e d : and

rich: ek provsions Of which Otwhich:  provsion

defauited defauited defauited defauited
0 g o

Of Which: Speciaised Lending
Of Which: SME

FrAnCE el s

Retal - Other Retail ich: non-SWE

IRB Approach

sure amount akve vae
Exposure adsments Exposure adjustment
3 and Value and

f which: Specil
Of Which: SME

Reall - Secured on real esate property

Retal property - Of whic

UNITED KINGDOM Reta e propeny - Of W

Otner Retal n: SE
Retail - Other Retail I non-SHME




2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Landesbank Hessen-Thiringen Girozentrale

Risk exposure amount

ot whicn
o

LUXEMBOURG

Other Retal
Retal - Cther Retil 1 nan.
Eg

quiy
Other non crecit-obigation asset

Re Total

" Griana exaosure,

IRB Approach

adjustments
and

Risk exposure amount s
adjustments
and

Ot which
defauited

provisions

AS of 3010912021

inal Exgosure. * Risk exposure amount
i EIET Exposure
alve*

of which ich:

defauited defauited

Of Which: Specil

S—-

Of Which: SME
prooerty - Of Which: non-St

NETHERLANDS

Retail - Qualiying R
il

Other Reail - Of Which: SME

Retail - Other Retll ich: non-

RB Total

IRB Approach

agjusiments
ich:
defauited

As of 311212021
pestream adusiments
and

 which;
defauited

Risk exposure amount

Of which Of which
detauited detauited
Centralbanks and central governments

Corporates - Of Which: Specialised Lending
ME

Retal- Secured on real estate
AUSTRIA Retal - Secured on real estte property - Of Which: SWE

ed on eal estate property - Of Which: non-S1

Other Retail ich: SME
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0 orgina exposure,

IRB Approach

Risk exposure amount

Original Exp e
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Retal- Secured on real estate
Retal - Secured on real estate property

CANADA
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R8 Total
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Orginal Ex Risk exposure amount
LE Exposure "
alve*
ofwhic
defauited

Ot which
defauited

Of Which: Specialised Ler
Of Which: SME
Retal

Secured on real esiate property - Of Which: SME

SWITZERLAND

pronerty - Of whie

Which: SME

Retal - Other Reall
R I non-SHME

Other Rl
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IRB Approach
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b
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/1212021
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Other Ret
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2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Landesbank Hessen-Thiringen Girozentrale

IRB Appro

Risk exposure amount L) Orignal Exposure. *

ofwh on v Of which Of which

defaulied defaulted defaulied
ral banks and central g o
Instic

ch: Specialised Lending
ch: SME

TP p—
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ier Retal
Retal - Other Retail
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Sther non credi-abligaton assets

8 Total

IRB Approach

fgial Exposure
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v and
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UNITED STATES e
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Retail - Other Retail - Of Which: non-SME
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Other non credibigation assets
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2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Landesbank Hessen-Thiringen Girozentrale

IRB Appro

s Risk exposure amount

Orginal Exposure Risk exposure amount Original Exposure

Of which
il

Of whict
defaulied defaulied

ental banks and cenral
1

g

ch: Specalsed Lending s
ch: SME s

1 o

Reai - Secured onrel estate 1 o

Retai - Secured onreal estate pro o o
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Reai - Qualtying Revoving o o
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IRB Approach
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Exp
ich: . fuhich; Of which:
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RB Total

IRB Approach
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Residual Maturity

10-3M[
[3m-1v[
f1v-avi
[2v-3v[
13v-5v[
[5Y-10Y[
[10Y - more.

Total

(min EUR)

Country / Region

Austria

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

On balance sheet

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

As of 31/12/2021

Direct exposures

Non-derivative financial assets by accounting portfolio

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

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

of which: Financial assets at
amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Nominal Provisions

Carrying amous Notional amount

Risk weighted
exposure amount

Th-amr
ram-1v e
rvoove
12v-avi
1ay-sv i
f5Y-10¥ 1
r10Y - mare.

Total

Belgium

EE
ram-1v e
11y-2vi
(ov-avi
13y-5v 1
15v-10¥ 1
110Y - more.

Total

Bulgaria

EE
ram-1v e
11y-2vi
(ov-avi
13y-5v 1
15v-10¥ 1
110Y - more.

Total

Cyprus

EE
ram-1v e
11y-2vi
(ov-avi
13y-5v1
15v-10¥ 1

110Y - more.
Total

Czech Republic

T0-aMT
ram-ave
riy-avr
(ov-avi
13y-5v 1
15y - 101
110Y - more.

Total

Denmark

T0-aMT
ram-av e
riv-avr
(ov-avi
13y-5v 1
15y - 101
110Y - more.

Total

Estonia




v

(min EUR) On balance sheet

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

As of 31/12/2021

Direct exposures

Non-derivative financial assets by accounting portfolio

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

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

of which: Financial assets
held for trading

Finland

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

of which: Financial assets at

amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Nominal Provisions

Carrying amount Notional amount

Risk weighted
exposure amount

France

T0-amT T38| | 0 0
ramoave 129 129 28 13
ry.avi 1198 996| 1 61
1ov-avi 1403 1403 20 5
13Y-5YT1 Gemany 3.589 3.589) 12 286
SY- 1071 7812 7787 274 1052

Tims|

61 939)
35 480)
16 117}
19 277}
100 686
5.250 7.411]

0 2| 26
4 428 109
9 200} 206
3 114 5
8 474 2713
16 320} 119
217 1,025| 1,082

110Y - more. 17,890 17,890 325 2130
Total 34345 680 3613

26963

5454 9,984

317 2573 1919

Croatia

Greece

Hungary

Ireland

aly

Lawia




(min EUR)

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

Lithuania

On balance sheet

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

As of 31/12/2021

Direct exposures

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets
held for trading

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

of which: Financial assets at
amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Nominal Provisions

Carrying amous Notional amount

Risk weighted
exposure amount

Luxembourg

Malta

Netherlands.

Poland

Portugal

Romania

Slovakia

Slovenia




(min EUR)

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

Spain

On balance sheet

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

As of 31/12/2021

Direct exposures

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets
held for trading

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

of which: Financial assets at
amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Nominal Provisions

Carrying amous Notional amount

Risk weighted
exposure amount

Sweden

United Kingdom

Iceland

Liechtenstein

Norway

Australia

Canada

Hong Kong




v

Residual Maturity

(min EUR)

Country / Region

Japan

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

On balance sheet

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

As of 31/12/2021

Direct exposures

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets
held for trading

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

of which: Financial assets at
amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Nominal Provisions

Carrying amous Notional amount

Risk weighted
exposure amount

China

Switzerland

Other advanced economies

Other Central and eastem
Europe countries non EEA

Middle East

1av-sv i
15Y-10¥ 1

110Y - mare.
Total

Latin America and the
Caribbean




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Landesbank Hessen-Thuringen Girozentrale
As of 31/12/2021
Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio 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
) Nominal Provisions

esidual Maturity Country / Region

of which: Financial assets of which: Financial assets at _ _
of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
held for trading amortised cost

through profit o loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

T0-amr
[EVRV
fivovi
oy
1sY- 10T
10V - more
Total
To-am T | | 0 0 7 | g o g g 27 g
13M-1Y1 655 655 9 0 550 96 0 0 0 0 264 0
rv-2vi 329 329 3 0 80 245 o ol o 0 o 0
r2v-svi others 500 500 1 0 259 27| 0 0 0 0 78, 0
13y -5v1 626, 626, 2 0 140 483 0 0 0 o o7 0
15v-10v [ 716 716 12 0 104 500 o 0 0 0 ) 0
110Y - more 466| 465| 1 0 213 251, o of o o o o
Total 3340 3339 a1 0 1367 1830 0 ) 0 0 87 0 22
Information disciosed 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 fADebt securities and loans receivableso. Country of breakdown is only avail

(2) The exposures reported cover only exposures to central, regional and local governments on immedate borrower basis, and do not include exposures to other counterparts with full or partial goverment guarantees
(3) The banks discl o in the i I assets held for trading portfolio atter offsetting the cash short positions having the same maturities,

(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit sk i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irespective of the denomination and or accounting classification of the positions
the economic substance over the form must be used as a ciiteria for the identification of the exposures to be included in this column. This item does not po: (other than 9 full o quarantees by central, regional and local governments

(5) Residual countries ot 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, Irag, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Ermirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El 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, Guadelou
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (Briish), Virgin Islands (U.S.)

Aftcat Algeria, Egypt, Morocco, South Aftica, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Repubiic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Cote Diivoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigefia, Rwanda, Sao Tome And Pri
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns “Total carrying amount of financial (netof ' provide information on a net basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the 60therdo 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 approx

(8) Information on Non-d financial assets by accounting portfli included for lying nGAAP



Residual Maturity

10-3M[
[3m-1v[
f1v-avi
[2v-3v[
13v-5v[
[5Y-10Y[
[10Y - more.

Total

(min EUR)

Country / Region

Austria

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

On balance sheet

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

As of 30/06/2022

Direct exposures

Non-derivative financial assets by accounting portfolio

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

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

of which: Financial assets at
amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Nominal Provisions

Carrying amous Notional amount

Risk weighted
exposure amount

Th-amr
ram-1v e
rvoove
12v-avi
1ay-sv i
f5Y-10¥ 1
r10Y - mare.

Total

Belgium

EE
ram-1v e
11y-2vi
(ov-avi
13y-5v 1
15v-10¥ 1
110Y - more.

Total

Bulgaria

EE
ram-1v e
11y-2vi
(ov-avi
13y-5v 1
15v-10¥ 1
110Y - more.

Total

Cyprus

EE
ram-1v e
11y-2vi
(ov-avi
13y-5v1
15v-10¥ 1

110Y - more.
Total

Czech Republic

T0-aMT
ram-ave
riy-avr
(ov-avi
13y-5v 1
15y - 101
110Y - more.

Total

Denmark

T0-aMT
ram-av e
riv-avr
(ov-avi
13y-5v 1
15y - 101
110Y - more.

Total

Estonia




v

(min EUR)

Residual Maturity Country / Region

Finland

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

On balance sheet

of which: Financial assets

held for trading

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

As of 30/06/2022

Direct exposures

Non-derivative financial assets by accounting portfolio

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

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

of which: Financial assets at

amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Nominal Provisions

Carrying amount Notional amount

Risk weighted
exposure amount

France

Gemany

g 509|
20 528}
5 193
9 168}

38 510)
1,683 6.624]

| o
365 169
10 224

39 651 117,
114 1734 1034

3.069

1,766 9216

131 3065 2,104

Croatia

Greece

Hungary

Ireland

aly

Lawia




(min EUR)

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

Lithuania

On balance sheet

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

Direct exposures

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets
held for trading

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

of which: Financial assets at
amortised cost

Derivatives

Derivatives with positive fair value

Carrying amount Notional amount

Derivatives with negative fair value

Carrying amous Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal Provisions

Luxembourg

Malta

Netherlands.

Poland

Portugal

Romania

Slovakia

Slovenia




(min EUR)

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

Spain

On balance sheet

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

Direct exposures

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets
held for trading

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

of which: Financial assets at
amortised cost

Derivatives

Derivatives with positive fair value

Carrying amount Notional amount

Derivatives with negative fair value

Carrying amous Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal Provisions

Sweden

United Kingdom

Iceland

Liechtenstein

Norway

Australia

Canada

Hong Kong




v

Residual Maturity

(min EUR)

Country / Region

Japan

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

On balance sheet

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Landesbank Hessen-Thuringen Girozentrale

Direct exposures

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets
held for trading

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

of which: Financial assets at
amortised cost

Derivatives

Derivatives with positive fair value

Carrying amount Notional amount

Derivatives with negative fair value

Carrying amous Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal Provisions

China

Switzerland

Other advanced economies

Other Central and eastem
Europe countries non EEA

Middle East

1av-sv i
15Y-10¥ 1

110Y - mare.
Total

Latin America and the
Caribbean




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Landesbank Hessen-Thuringen Girozentrale
As of 30/06/2022
Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio 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
esidual Maturity Country / Region g ¥ing
derivative financial assets assets (net of short

positions) Nominal Provisions

of which: Financial assets of which: Financial assets at _ _
of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
held for trading amortised cost

through profit o loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

T0-amr
[EVRV
fivovi
o e
1sY- 10T
10V - more
Total
To-am T | | 0 0 752 g g o g g 3 g
13M-1Y1 595, 595, 0 0 61 133] 0 0 0 0 78, 0
rv-2vi 294 294 10 0 61 223 0 0 0 o 0 0
r2v-svi 455 455 1 0 225 230 0 0 0 0 a7 0
13Y-5Y( Others 613 613] 2, 0 121 a7 0 0 0 o 7, o
15v-10v [ 712 712 49 0 234 429 o 0 0 0 o 0
110Y - more 293 293 0 0 a7 26| 0 0 0 0 2 0
Total 3219 3219 80 0 1391 1748 0 ) 0 0 258 0 384
Information disciosed 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 fADebt securities and loans receivableso. Country of breakdown is only avai

(2) The exposures reported cover only exposures to central, regional and local governments on immedate borrower basis, and do not include exposures to other counterparts with full or partial goverment guarantees
(3) The banks discl o in the i I assets held for trading portfolio atter offsetting the cash short positions having the same maturities,

(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit sk i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irespective of the denomination and or accounting classification of the positions
the economic substance over the form must be used as a ciiteria for the identification of the exposures to be included in this column. This item does not po: (other than 9 full o quarantees by central, regional and local governments
(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, Irag, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Ermirates 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, Guadelou
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (Briish), Virgin Islands (U.S.)

Africa: Algeria, Egypt, Morocco, South Aftica, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Repubiic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Cote D'ivoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malaw, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And Pri
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns “Total carrying amount of financial (netof ' provide information on a net basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the 60therdo 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 appro>
(8) Information on Non-derivative financial assets by accounting portiolio is not included for institutions applying NGAAP



2022 EU-wide Transparency Exercise
Performing and non-performing exposures
Landesbank Hessen-Thiringen Girozentrale

umudated impairment accum umiated impsirment, accumul
! Nominal amount carying amount Norinal amount
value due 0 credit risk and provisions J value due o credit sk and p

[ — Cotaterals and

rices fnancial guarantees.
T, 1 non-pertorming S rpertorming exposures od e T  non-performing onpertomig
but pastdue 530 days. N i : but pastdue 530 days EAEeE
and <=90 day = and <-90 days T
Ofuhich Stage 3 Ofwich stage 3 which: defaulted Ofwhich Stage Ofwhich Stage
JENCT—
ebt securites (neluding at amorised cost and far v
Centra bar
(SR p—
Credtinstutions
c o o 197] o o o o o
o o 18] o o o o o
and fir vae) man 120 1224 1223 1218 v 6 6 02 1513 4 1287 1288 1281 an 0 ;2 47
s o o o o o s o o o o o
32,00 o o o o o 2.0 o o o o o
Gredtinstiusions 15,103 of 9 9 9 b o 15,63 o E 3 1 o
c 10256 o 1 1 1 o § 4 10511 o 1] 1 1« E 3
porations 6695 126 1,108 1105 1101 a0 3] 35 52 es.173] o 1178 1178 17 asel 357 35 s
ich: smal and medium-sized enterprises 2084 o 7| 7| 7 5 1] 1 a 2047 o o) o) E E 1 1 E
ich: Loans colateralsed by commercial mmovable praperty 20323 120 a3 a3 a: 2| B B 21 19,696 o ae ae a 15 12| it 28
8229 4 101 100) 10 1 2 2 K sa1q] 4 o] | F B 2 2 E
olsteraised by residental immovat 6157 3 r 4 4 E E E P 6278 3 5 e E 4 E E a
ofwhich: Credit forconsumprion 23 o 1) 1) 1 3 1 [ 2 9 o o 3 o
DEBT INSTRUMENTS athr than HET 190895 130 1224 1223 1218 a0 365 364 02 185037 4 1287 1285 1281 ans 83 82 a7
(OFF-BALANCE SHEET EXPOSURES w002 m m 157 E = 2 1 20905 197 197 184 3 @ 2 2
@ aticn part1 Honer, o th o
balance sheet instruments. the same |tem (SAccumulated impairment. accumulated changes in fair value dus (o credit risk and provisionse) is disclossd consisientiy with the FINREP sign convention This Is because, based on this sign convention, the pro




2022 EU-wide Transparency Exercise
Performing and non-performing exposures
Landesbank Hessen-Thiringen Girozentrale

! Nominal amount Accumuated impaiment, accumulted negs - Accumuated impairment, accumuiated negatve cha
value due 0 credit risk and provisions value due o credit sk and provisions
[ —
T o
— ertormi p— od on e
] = a - e DI rming exgosures
but pastdue 530 days. onper o

Of which: def Ofuhich Stage 3 Ofwich stage 3 Of which: defauted Ofwhich Stage Ofwhich Stage
e S ——
Debt secuites (neluding at amortsed cost an fai value
Central bar
General governments

T —— o o 22| o o o o o o
Non-fnancia o o 189 o o o o o o

p—p— 1312 s s s 0 134585 3 1238 1237 123 555 307 307 s22

entral bar o o s o o o o o o

—r p o 0119 o o o o o o

Gredtinstiusions E 2 o E 13953 o 2 E E E o o

1 E 9 4 1158 o o o o § o o o
1,209 s00) 361 36 52 70504 o 1151 1151 1107 539 a1 E s

e 4 1] 1 It 2045 o 2 2| 2 B o 1

property as: 1 107] 10 2 19573 o ac s a8 1 12 1 201}

Housenolds o 1 2 2 & sa75] 3 o E E 10 2| 2 E

oans colaterased by resdential mmovable prpery E E b i a 6487 b e e r § p o P

ofwhich: Credit for consumpic 2 o 1 1 1 3 o 23] o L ki 3 o o

DEBT INSTRUMENTS athr than HFT 204610 1318 a7 1312 sz 36 35 S0 193408 3 123 1237 123 558 97 97 52
(OFF-BALANCE SHEET EXPOSURES 20 20 197 3 a n 1 w245 253 253 2 3 50 a u

balance sheet Instruments. (he same |1em (GACCUmlated | mpalfment. accumulated changes in fair value due (o redit r1sk and provisionss) s 4l sclosed consisiently with the FINREP sign conventlon. This is because. based on {his sign convention. the pro




CUROPEAN

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
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

Households

As of 30/09/2021
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures

Of which on non-
performing
exposures with
forbearance

measures

2022 EU-wide Transparency Exercise
Forborne exposures

Landesbank Hessen-Thiringen Girozentrale

Collateral and financial guarantees
received on exposures with
forbearance measures

Gross carrying amount of
exposures with forbearance
measures

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

Of which non-
performing
exposures with
forbearance

measures

DEBT INSTRUMENTS other than HFT

As of 31/12/2021
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures 2

Of which on non-
performing
exposures with
forbearance
measures

Collateral and financial guarantees
received on exposures with
forbearance measures

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

Loan commitments given

QUALITY OF FORBEARANCI

Loans and advances that have been forborne more than twice

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

@ Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

@For the on-bal

sheet items,

reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign

balance sheet

instruments, the same item (6Accumulated i mpairment,

based on a

accumul ated changes

in fair value due

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
i ion, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-
to credit risk and pr

commitments are generally reported with a positive sign.

© The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other
demand deposits ) of 5% or above.



CUROPEAN
BANKING

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
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

Households

As of 31/03/2022
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures

Of which on non-
performing
exposures with
forbearance

measures

2022 EU-wide Transparency Exercise
Forborne exposures

Landesbank Hessen-Thiringen Girozentrale

Collateral and financial guarantees
received on exposures with
forbearance measures

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

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCI

Loans and advances that have been forborne more than twice

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

(1) Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

(2)For the on-bal: sheet items,

reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign
bal ance sheet instruments, the same item (6Accumul ated

commitments are generally reported with a positive sign.
(3) The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other

demand deposits ) of 5% or above.

based on a

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance

measures

As of 30/06/2022
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures 2

Of which on non-
performing
exposures with
forbearance
measures

Collateral and financial guarantees
received on exposures with
forbearance measures

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

impairment, accumul ated

changes

in fair value due

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
i ion, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-
to credit risk and pr




ey 2022 EU-wide Transparency Exercise

Breakdown of loans and advances to non-financial corporations other than held for trading
Landesbank Hessen-Thiiringen Girozentrale
'AS 0f 30/09/2021 AS 0f 31/12) As of 31/03/2022
Gross carrying amount carrying amount carrying amount Gross carrying amount
L Accumulated Y Accumulated J Accumulated J Accumulated
Of which Of which foans. negative Of which Of which loans. negative Of which Of which loans. Of which: Of which loans.
non- andadvances  pccumulated CENGES i far non- andadvances  ccumuiated ChANGES in fai P andadvances  acumulated on- andadvances  pccumuiated ©
erfe ectt e value dueto . °!  valiedueto Srmi : ) orm st > Y value dueto
performin subjectto mpairment  Yalue dueto performin subject 0 mpairment  YAlue due o performin subject 0 mpaiment | Alledieto performin ubject to mpaiment | Alie dueto
GFwheh impairment credi o impairment ¥ ofwhi impairment Gl of which: impairment ek on
(min EUR) defaulted nior-performing defaulted (T defaulted enpetionmin defaulted eneetiomig
exposures exposures exposures' exposures
A Adriculture. forestrv and fishina 13 o o 13 o o 15 o o 13 0 o 15 o 0 13 0 o 13 o 0 13 0 o
R Mininn and auarmina 76 o o 76 o o 76 o 0 76 1 o 80 o o 80 1 o 76 o o 76 1 o
C Manufacturina 5105 66 66 5105 a0 o 663 83 o) 5663 E) o 5879 70 i) 5879 a0 o 7378 78 78 7378 a2 o
lectrcity, gas, steam and air conditionin
D Blectciy, gas, steam and air condiioning. |ty 0 0 5,997 1 0 6718 3 a7 6707 21 o 7013 a7 Ed 7402 2 o 6720 a1 a 6710 20 o
F Water siunolv 3012 7 7 203 0 0 3072 7 7 2000 0 ) 203 7 7 2068 ) o 2031 6 © 2867 ) o
F Construction 615 20 20 615 5 o 625 19 19 625 3 o 38 19 19 63 3 o 640 19 19 640 3 o
G Wholesale and retail rade 1240 25 25 1240 7 o 1511 25 25 1511 7 o 1567 26 26 1557 7 o 1500 26 2 1500 7 o
H Transnort and storaoe 5616 201 201 5 568 104 o 5276 252 252 5220 85 o 5125 322 322 5079 82 o 5107 314 314 5151 81 o
1 Accommordafion and fond servica activiies 12 1 1 12 1 o 1 1 1 111 1 o 12 1 1 121 1 o 110 1 1 1 o
3 Information and communication 2267 4 4 2267 4 o 2435 s 5 2435 7 o 2366 s 5 2366 4 o 2554 4 4 2554 3 o
K Financial and insirrance actviies o 0 0 o 0 o o 0 0 o 0 o 0 o o 0 o o o ) o
L Real estate activiies 34270 556 556 34270 615 o 33800 614 614 33500 626 o 33505 608 608 33503 675 o 34.700 623 623 34700 738 o
ofessional, scientific chnic
e ek 1488 2 a2 1488 1 0 1632 a1 @ 1632 10 o 1.363 2 28 1363 1 o 1648 1 13 1648 5 o
istrative and support servic
L O G AES 2,449 8 8 2449 14 o 2510 89 8 2509 13 0 2504 %0 % 2504 18 o 2437 3 3 2437 9 0
0 Public a ation and defence,
S 1528 0 0 1520 0 o 1640 o 0 1632 0 0 1583 0 0 1576 0 o 1472 o 0 1465 0 0
P Fdcation 372 0 0 a7 0 0 377 0 0 377 0 ) ) ) 0 362 0 f 355 f 0 a5 0 )
Q Huma senvices and social w
S 2 S s 1403 1 1 1403 2 o 143 1 1 1436 2 o 1539 1 1 1539 3 o 1525 1 1 1525 2 o
R Arts. entertainment and recreation 379 1 1 378 1 o 575 o o 374 o o 390 o o E) 1 o 28 o 0 27 ) o
S Other senvices 847 1 1 na7 1 o a3 1 1 7o) 1 ) 800 1 1 800 1 o 807 1 1 807 1 o
1 0ans and advances 66,605 1105 1105 66,747 817 o 68173 1176 1176 68020 14 o 65,365 1215 1215 68226 561 o 7050 1151 1151 70376 015 o

®WThe items o6accumul ated impairmentd and 6accumul ated negative changes in fair value due to credit risk on non
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 creditidebit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation
(EU) 2021/451 - ITS on Supervisory reporting.



