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EUROPEAN

BANKING
AUTHORITY

[

(min EUR, %)

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period

Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs
transitional arrangements had not been applied
Tier 1 capital nsitional period

Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied -
transitional definition
Total capital - transitional period

Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arr:
had not been applied

Risk exposure amounts

Total risk exposure amount

Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arrangements had not
been applied

Capital ratios

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as
if IFRS 9 or analogous ECLs transitional arrangements had not been applied

Tier 1 (as a percentage of risk exposure amount) - transitional definition

Tier 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs
arrangements had not been applied
Total capital (as a percentage of risk exposure amount) - transitional definition

Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs
transitional arrangements had not been applied

Leverage ratios

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

Leverage ratio - using a transitional defini

n of Tier 1 capital

2023 EU-wide Transparency Exercise

Banque et Caisse d "Epargne de | "Etat, Luxembourg

Key Metrics

As of As of As of As of
COREP CODE REGULATION
30/09/2022 31/12/2022 31/03/2023 30/06/2023
5,251 5,376 4,822 € 01.00 (r0020,c0010) Article 50 of CRR
€ 01.00 (r0020,c0010) .
5,251 5,376 4,822 £ C 05,01 (10440,c0010) Article 50 of CRR
5,251 5,376 4,822 € 01.00 (r0015,c0010) Article 25 of CRR
€ 01.00 (r0015,c0010) -
5251 5376 4822 - C 05.01 (r0440,c0010) - C 05.01 (r0440,c0020) Article 25 of CRR
5,251 5,376 4,822 € 01.00 (r0010,c0010) Articles 4(118) and 72 of CRR
€ 01.00 (r0010,c0010) - C 05.01 (0440,c0010) )
5,251 5,376 4,822 ~C.05.01 (10440,0020) - C 05,01 (10440,c0030) Articles 4(118) and 72 of CRR
24,708 23,907 23,614 21,552 € 02.00 (r0010,c0010) Articles 92(3), 95, 96 and 98 of CRR
€ 02.00 (r0010,c0010) -
24,708 23,907 23,614 21,552 ~C 05,01 (10440,0040) Articles 92(3), 95, 96 and 98 of CRR
21.96% 22.77% 22.37% CA3 {1} -
(C 01.00 (r0020,0010) - C 05.01 (r0440,c0010) )/
9 o 9 9 -
21.52% 21.96% 2.77% 2:37% (C 02.00 (r0010,0010) - C 05.01 (r0440,c0040) )
21.52% 21.96% 22.77% 22.37% CA3 {3} -
(C 01.00 (r0015,c0010) - C 05.01 (r0440,c0010) -
21.52% 21.96% 22.77% 22.37% C 05.01 (r0440,c0020) ) / (C 02.00 (r0010,c0010) - C -
05.01 (r0440,c0040) )
21.52% 21.96% 22.77% 22.37% CA3 {5} -
(C 01.00 (r0010,c0010) - C 05.01 (r0440,c0010)
21.96% 22.77% 22.37% - € 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) /
(C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
61,192 50,024 61,350 57,786 € 47.00 (0300,c0010) Article f129 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
amending CRR
8.69% 8.90% 8.76% 8.34% € 47.00 (0340,0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014

amending CRR
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Leverage ratio

Banque et Caisse d "Epargne de | Etat, Luxembourg

(min EUR, %)

Tier 1 capital - transitional definition

2023 EU-wide Transparency Exercise

As of

As of

As of

As of

COREP CODE

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

30/09/2022 31/12/2022 31/03/2023 30/06/2023
5,317 5,251 5,376 4,822 |C 47.00 (r0320,c0010)
5,317 5,251 5,376 4,822 |C47.00 (r0310,c0010)
61,192 59,024 61,350 57,786  |C 47.00 (r0300,c0010)
61,192 59,024 61,350 57,786 |C 47.00 (0290,c0010)
8.69% 8.90% 8.76% 8.34% [A1)/[B.1]
8.69% 8.90% 8.76% 8.34% [A2)/[B.2]

REGULATION

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




B, m 2023 EU-wide Transparencv Exercise
Capital

Banque et Caisse dEpargne de | Etat, Luxembourg

(min EUR, %) As of 30/09/2022 As of 31/12/2022 As of 31/03/2023 As of 30/06/2023 COREP CODE REGULATION
own Funos 5318 sas 5376 sz oo J—
CONMON EQUITY e CHPTAL ot f s nsd o sy . o - PR I -
S;‘;‘[’V‘Z"‘l‘g;‘;"‘"““”"‘ B O e = 174 174 174 174  c 01.00 r0030,c0010) Avticles 26(1) poits (2) and (0), 27 t 29, 36(1) point (1) and 42 of CRR.
e 307 S0 3 [ s e 510 s 5
it v = L a0 Lane IS R JO AR
2 2 2 I i e 1
Funs for gt borkng o o o o |couocmomsn e —
[P ——— o o o o |corocomeonn et
stents o CET1 et prene s B — s 2 5 6 e 1
gl st (kg Gt - ” = = |ogmee e O 0 174 e A R T
()T o n sty r o ot s oy sl S N N P e aan
(2 1RB shontolof it ek st o expctd s o 2 = D w0, e 2
Dot bonee pensn o o o o |couomvomsn O
——— o o o P [ ——
(-) Excess deduction from AT1 items. AT1 Capital 0 0 0 0 C 01.00 (10440,c0010) Article 36(1) point (j) of CRR
o gomeonn s can 0 0 01 g v ey 25
e e s o o o o : " s S o A
oo assotamnoy | Siovonyos o s s o 0 e e
o v fom securatnpostons () o o . o [comocmomsn O
(2 Dducble st e on e proftbity and e o gy diferes o o o o |couocmomsa i 0 e e 0 e 4 2 A
g o T cptl W of ol s s r ek s o o . P i 00,545, e 0 00011
9 Ao e e 17650 s o o o o |comomsomnn -
[ —— B B B 2 |comsnenn U
OWN FUNDS
Transitional period 8 () Minimum value commitment shortfal 0 0 0 0 [ 01.00 r0s14,c0010) avtice 36(1), pont () and Atice 1320(2) CRR
eI o o o o |coomssan [
(9 Adtora dections o ET Coptal et e 3 R o o o w2 [comconenn J—
T oo s o et -t % % 2 % [comomsenn -
Tonstor e o o . o oo )
Torstonaadfsmens dve to randatrere CEi Capal stumens (4 . . . o |coomommn e 00, 7
S o o o o |comomomsa JO—
Ot orstorl et o CET1 Capol (47 . . . P s 7, 0 1 13
ADDITIONAL TIE | CHPITAL (o decuctons nd fer st asrens) . . o o |comosnenn et
Additional Ter 1 Capta nstruments 0 0 o 0 [comemoon oo
(1 s et o 2 s o T2 ot o o . o |commomonn
—

" Cotoo (ormcono

Additonal Ter 1 transitional adjustments 0 0 o o |cowouossocoon+

(606010 C 1o 7300010
TIER 1 CAPITAL (net of deductions and after transitional adjustments) 5317 5,251 5376 4822 cov.o0 oots,cooto) At 250f R
TIER 2 CAPITAL (net of deductions and after transitional adjustments) 1 ° ° ° cot.00 qorso,conto) Atce 71 of GRR

cot.o0 qoreo,coni0) + cor.o0

Tier 2 Capital instruments 1 o 0 0 (cos90,c0010)

cov.00 (o910.c0010) + co1.00
(10520,c0010) + C 01,00 (0930,c0010) + C
01,00 (10940,0010) + C 01,00 10950,c0010)
-+ C01.00 10955 cont0)+

(10970,c0010) + C01.00 (0974c0010) + C
01.00 (0978 c0010)

Other Tier 2 Capital components and deductions o o 0 0

co1.00 oss0,conuo

Tier 2 transitional adjustments o o 0 0 oHonits - C ot rorsowcotn)

TOTAL RISK EXPOSURE AMOUNT 24,708 23,907 2,614 552 |co2c i) Aicies $2(3), 95,96 and 98 o GRR
OWN FUNDS
REQUIREMENTS
Of which: Transitonal adjustments included 0 0 o 0 |cosor ooy
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 21.52% 21.96% 2277% 237%  [oasen -
CAPITAI. RAT‘IOS (%)
2 x TIER 1 CAPITAL RATIO (transitional period) 21.52% 21.96% 277% 237% a3 -
TOTAL CAPITAL RATIO (transitional period) 21.52% 21.96% 2277% 237%  [casesy -
CET Capital RTAL A LI MINA 2P AT T3
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 5317 5,251 5376 4822 [A22A24+MINAA+A2Z -
Fully loaded [Aeaoion
EIECIIDED) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 21.52% 21.96% 2277% 237%  [oaesn -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 0 0 o 0 |cosorcomocnmoy
Adjustments to AT1 due to IFRS 9 transitional arrangements 0 0 o 0 [cosor om0
Memo items
Adjustments to T2 due to IFRS 9 transitional arrangements 0 0 o 0 |cosor comneonsy
Adjustments included in RWAS due to IFRS 9 transitional arrangements 3 3 o 0 [cosorosocoo)

Therefore, any caoital ot elaibe from a e esorting e e nok ke o st n s ca
Tl e CETE ot oo & o9 o e e e s -COR CODE: It lead ot s oubisned et it e
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2023 EU-wide Transparency Exercise
w of Risk exposure amounts

Banque et Caisse d "Epargne de |"Etat, Luxembourg

(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

RWAs
As of 30/09/2022 As of 31/12/2022 As of 31/03/2023 As of 30/06/2023 COREP CODE
€02.00 (0040, c0010) -[C 07.00 (r0090, c0220, s001) + C 07.00 (0110, c0220, s001)+ C 07.00 (0130,
0220, 5001) + C 08.01 (10040, 0260, 5001) + C 08.01 (0050, 0260, 5001) + C 08.01 (0060, 0260,
5001) + C08.01 (r0040, 0260, s002) + C 08.01 (r0050, c0260, S002,) + C 08.01 (r0060, c0260,
5002) + C02.00 (10470, 0010) + C 02.00 (0460, c0010)]
20,918 20,087 19,800 17,676
C02.00 (10060, c0010)-[C 07.00 (0090, 0220, 5001) + C 07.00 (10110, 0220, S001)+ C 07.00 (10130,
5,801 5,541 5,382 5,203 0220, 5001)]
€ 02.00 (0250, c0010) - [C 08.01 (r0040, 0260, s002) + C 08.01 (0050, 0260, s002) + C 08.01
5,680 5,887 5,831 5,851 (r0060, 0260, 5002)]
'C02.00 (0310, c0010) - [C 08.01 (r0040, 0260, S001) + C 08.01 (0050, c0260, s001) + C 08.01
1,827 1,730 1,730 1,746 (r0060, 0260, s001)]
€ 02.00 (r0420, c0010)
6,973 6,407 6,365 4,402
C07.00 (0090, <0220, 5001) + C 07.00 (0110, 0220, 5001)+ C 07.00 (10130, <0220, 5001) + C 08.01
599 595 596 445 (10040, c0260, s001) + C 08.01 (0050, c0260, 5001) + C 08.01 (0060, 0260, s001) + C 08.01 (r0040,
0260, 002) + C 08.01 (r0050, c0260, s002,) + C 08.01 (r0060, 0260, s002) + C 02.00 (10460,
C02.00 (0640, c0010)
112 101 113 91
€ 02.00 (r0490, c0010)
0 0 0 0
€ 02.00 (r0470, c0010)
13 12 10 7
€ 02.00 (0520, c0010)
357 313 299 567
€ 02.00 (r0530, c0010)
357 313 299 567
€ 02.00 (r0580, c0010)
0 0 0 0
€ 19.00 (10010, c0601)*12.5+C 20.00 (0010,c0450)*12.5+MAX(C 24.00(r0010, 0090),C
24.00(r0010,c0100),C 24.00(r0010, C0110))*12.5
0 0 0 0
€02.00 (10680, c0010)
0 0 0 0
€02.00 (10590, c0010)
1,083 1,168 1,168 1,168
€02.00 (10600, c0010)
0 0 0 0
€02.00 (10610, c0010)
1,083 1,168 1,168 1,168
€02.00 (10620, c0010)
0 0 0 0
C02.00 (10630, c0010) + C 02.00 (10690, c0010)
1,626 1,631 1,628 1,599
24,708 23,907 23,614 21,552

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

Z 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.




TOTAL RISK EXPOSURE AMOUNT

(min EUR)

As of 30/09/2022

: Soecific risk

Of which: General risk
: Soecific risk

TOTAL RISK EXPOSURE AMOUNT  MULTIPLICATION

As of 31/12/2022

STRESSED VaR (Memorandum item) AND MIGRATION RISK

2023 EU-wide Transparency Exercise
Market Risk
Banque et Caisse d"Epargne de |"Etat, Luxembourg

INCREMENTAL DEFAULT ), pRice RISKS CAPITAL CHARGE

CAPITAL CHARGE
TOTAL RISK
EXPOSURE
12 WEEKS 12 WEEKS AMOUNT
AVERAGE LAST MEASURE FLOOR  AVERAGE

LATEST AVAILABLE
SVaRt-1) MEASURE

MEASURE MEASURE

As of 30/09/2022

As of 31/03/2023

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

Equities
Of which: General risk
Of which: Specific risk

n

As of 30/06/2023

| o | o | o [ o | o | o |
As of 31/03/2023

Rl-8ccocooo

v
&

™
INCREMENTAL
DEFAULT AND

MIGRATION RISK

CAPITAL CHARGE

VaR (Memorandum item) STRESSED VaR (Memorandum item)

MULTIPLICATION MULTIPLICATION
FACTOR (mc) x FACTOR (ms) x
AVERAGE OF PREVIOUS DAY AVERAGE OF
PREVIOUS 60 (VaRt-1) PREVIOUS 60
WORKING DAYS WORKING DAYS
(VaRavg) (SVaRavg)

LATEST 12 WEEKS
AVAILABLE (SVaRt: AVERAGE
ASURE

As of 31/12/2022

As of 30/06/2023

LAST
MEASURE

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



et 2023 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Banque et Caisse d"Epargne de I"Etat, Luxembourg

original Exposure’

[T P ————r

Consolidated data

PR —————
Exnosures in default
tems associated with particulariv hiah risk
Jnds

Standardised Approach

As0f30/09/2022

Velue sdiustment> ™™ original Exposure’

Exposure Value!  Risk exposure amount Y71

Standardised Total

Asof 31/12/2022

Exposure Value!

sk exposure amoun. VAU dlusmentsand

ot a5 o st quater

original Exposure’

LUXEMBOURG

Standardised Approach

As0f30/09/2022

Exponre vaie!  Riskexposreamount VoM SIS 1

Asof 31/12/2022

Value adjustments and

Exposure Value'  Risk exposure amount

@

Original Exposure’

S ———

o uich: SHE

Exnosures in default

Items associated with articularlv hiah risk

Covered bonds

Claime on institutions and cornorates with 2 ST eradit assessment
————————T

Standardised Approach

As0f30/09/2022

[rEm—
o Vet | ik g VRSB |

Asof 31/12/2022

Value adjustments and

Exposure Value'  Risk exposure amount

@

Original Exposure’

[ P ——————
Reaianal aovernments a local autharities

GERMANY

e ————
o ubich: SHE
Exnasuresin default
R
Coverad bonds
Claime on institutions and cornorates with 2 ST eradit assassment
JR————————t

Standardised Approach

As0f30/09/2022

Exposure Value! = Original Exposure’

sk exponur amount V2e distments and

Asof 31/12/2022

Exposure Value!

sk exponara amount Vo< dltments and

@

Original Exposure’

[ P ——————
Reaianal aovernments a local autharities

NETHERLANDS

PR ————
o ubich: SHE

Exnasuresin default
R
bonds
lone and coraratas with a ST cradit
Collactive investmants undartakinas (CTL
Eauity

Prrr—
Standardised Total’

Standardised Approach

As0f30/09/2022

Exposure Value! = Original Exposure’

sk exponur amount V2e distments and

Asof 31/12/2022

Exposure Value!

sk exponara amount Vo< dltments and

@




2023 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Banque et Caisse d"Epargne de I"Etat, Luxembourg

Standardised Approach

As0f30/09/2022

Risk exposure amount V211 24Justments and

original Exposure’ Exposure Value! T

[ P ——————
rlocal authorities

UNITED STATES

s

PR —————
of ich: S

Exnosures in default

Items associated with articularlv hioh risk

Covered bonds

G o luions i cornerates whth T ri ssemant

Collective ——"

Eauity

re—

Standardised Total®

Asof 31/12/2022

OnginalExposure!  Exposure Vaue!  Risk exposura amaune 1U¢ lsments and

@

Standardised Approach

As0f30/09/2022

sk exponure amount VA< disiments and

original Exposure! Exposure Value* o

[ P ——————
rlocal authorities

Other Countries

of wich:
e
inted with narticularly hiah risk
e
G o lulons i cornerstes whh T i mserant

tments undertakinas (¢

As of 31/12/2022

Onginai xposure!  Exposurevaue!  Ris exposare amoune Y44 Eiiments and

@

Standardised Approach

As0f30/09/2022

Original Exposure’ Exposure Value!

sk exponure amount VA< distments and

[ ———

ks
S

"
inted with narticularly hiah risk

e

G o lulons i cornerates whh T i mseant

tments undertakinas (¢

lecowBocccccctitons

Asof 31/12/2022

Value adjustments and
origina Exposure! | Exposure Value!  Risk exposure amount o,

@

Standardised Approach

As0f30/09/2022

Original Exposure’ Exposure Value!

sk exponure amount VA< distments and

[ P ——————
' local authorities

UNITED KINGDOM

P ————
o ubich: SHE

Exnasuresin default

Items assaciated with narticularlv hiah risk

Covered hon

Claime on institutions and cornorates with a ST eradit assassment

Collective investments undartakinas (CTU

e

Standardised Tc

Asof 31/12/2022

Original Exposure’  Exposure Value

sk exponare amount V21 ditments and

@

As0f30/09/2022

sk exponur amount V2e distments and

original Exposure’ Exposure Value*

P p————

BELGIUM

P ————
o ubich: SHE

Exnasuresin default

Items assaciated with narticulariv hiah risk

Covered hon

Claime on institutions and cornorates with a ST eradit assassment

Collective investments undartakinas (CTU

e
Standardised Total®

Standardised Approach

Asof 31/12/2022

Original Exposure’  Exposure Value

sk exponara amount Vo< dltments and

@

Standardised Approach

Asof30/09/2022

R

original Exposure* Exposure Vaue' -

[ P —————
Raaianal aavernments ar local autharities
DAt s
[T ——
e
one

focoi8occcos

Asof31/12/2022

@




2023 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Banque et Caisse d"Epargne de I"Etat, Luxembourg

[T P ————r

Consolidated data ‘Secured bv mortaaces on immovable nraerty.
ot S
Exmonures n et
s sesciata with narticulaty hah risk
Coverd honde

Standardised Approach

As0f31/03/2023

Original Exposure  Exposure Value® original Exposure’

sk exposure amount Vaue 2iuementsand

As0f30/06/2023

Exposure Value®

sk axposurs amount Vo0 adustments and

941
o
33

@) Standarased

a

LUXEMBOURG

ot 5 of st e

Standardised Approach

As0f31/03/2023

orgnlErpore! Expors Vaue! ik exosure amoun. VOSSN 1

As0f30/06/2023

Exposure Value®

Risk exposare amount Vae Sesiments and

P ————

Standardised Approach

Asof31/03/2023

Value adjustments and
provisions’

Original Exposure’  Exposure Value!  Risk exposure amount Original Exposure’

Bcocoocas

As0f30/06/2023

Exposure Value!

Risk exposure amount ¥o1e estments and

[ P ——————

GERMANY

PR ————
Exnasuresin default
me assaciated with narticularly hiah risk
Coverad bonds
Claime on institutions and cornorates with 2 ST eradit assassment

Standardised Approach

Asof31/03/2023

Value adjustments and

Original Exposure’  Exposure Value!  Risk exposure amount Original Exposure’

As0f30/06/2023

Exposure Value®  Risk exposure amount

Value adjustments and
provisions’

NETHERLANDS SR ———
Exnoires in detaut

o acsociatad with nacicularty bioh risk
Coversd bonce
Claene o Inttutions and cornnratas with » ST crait
Collctivn Invectmants undortakings (U
oty

Prrr—
Standardised Total’

Standardised Approach

As0f31/03/2023

Value adjustments and

Original Exposure’  Exposure Value!  Risk exposure amount Original Exposure’

As0f30/06/2023

Exposure Value®  Risk exposure amount

]

Value adjustments and
provisions’
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y 2023 EU-wide Transparency Exercise

Credit Risk - Standardised Approach
Banque et Caisse d"Epargne de I"Etat, Luxembourg

Standardised Approach

As0f31/03/2023 As0f30/06/2023

orgins Exposur! Exposure Vaue! sk exposure amount YOS SIS oy ponet cxponurevalue!  Riskexposure amoune V1 2utments nd

e
[ P ——————
P ———————————
[ e——

[ ———
rS———————

Insttutions

cco¥cccccc0oli¥osssnsd

Comorstes
o e SHE
Retal
o utich: S
UNITED STATES - P p——
o i
e
Itame assocated with particulari hiah risk
Coversa bonds
inme o ot corortes it 5 ot eserent
e Investments undertakinas

Standardised Approach

Asof31/03/2023 As0f30/06/2023

orgins Exposur! Exposure Vaue® sk exposure amount YOS SIS oy pont cxponurevalue!  Riskexposure amoune 1 2utments nd

e
[ P ——————

P ———————————
[ e——
[ ———
rS———————
Insttutions
Cornarates
of wich: SHE
Retail

of wich: SHE
PR —————
of wich:

Other Countries

e
iated with oarticulariv hioh risk

e

G o lulons i cornerstes whth T i mseant

P —————

Standardised Approach

Asof31/03/2023 As0f30/06/2023

TR —— TR——
orio Exponr’ Exposre Vaue! sk exposure amount VO SNSTNS NG 0 bonrst exponurevai! Rk exposre amount Y91 2stmen

e
[ P ——————
i

3 ol

S

G o lulons i cornerates i T i mseant
P ————

O P TP N

Standardised Approach

Asof31/03/2023 As0f30/06/2023

TR —— TR——
ovgiatErpoeae’ | Erpomre Vel | Riskexposarsamou VSISO | ot | ot | iskexposreamoun Ve e

T —T
i

—
P ——

UNITED KINGDOM

PR ————
ch: SHE
Exnasuresin default
iated with narticulariv hiah risk
e
s o lulons s cornerstes it T i mserans
P —————"

Standardised Approach
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e
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Asof31/03/2023 As0f30/06/2023
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2023 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Banque et Caisse d“Epargne de |"Etat, Luxembourg

inal Exposure!

Central banks and central governments
Institutions
Corporates
orparates - Of Which: Spe
Corporates - Of Which:

Consolidated data

Retail - Other Rotail - OF Which: non-SME

Equity
Other non credit-obligation assets
IRB Total®

As of 30/09/2022

Risk exposure amount
Exposure =

Value!

IRB Approach

As of 31/12/2022

Original Exposure® Risk exposure amount.

Value
adjustments

Value
adjustments

Exposure
Value!

provisions which: s provisions
et

@

2s.0f st quater

Original Exposure®

which:

ich: Spe
of Which: SHE

Secured on real estate property
Secured on rea estate p

LUXEMBOURG e e L

I - Other Retail

1 - Other Rotai
Equity
Other non credit-obligation assets
IRB Total

As of 30/09/2022

exposure Risk exposure amount
Value!
which:
efaulted
0

Top . colcuated

IRB Approach

As of 31/12/2022

poRs riginal Exposure? Risk exposure amount
adjustments 0193l EXp Exposure e
an Value!
provisions which: which
efaulied

Original Exposure®

I g
[T pr—
Institutions
Corporates
Corparates - Of Which: Specialsed Lending
Corporates - Of Which: SME

Secured on real estate property
Retal - Se property - OF Which;
I - Secured on rea estate property - Of Which
Qualifying Revolving
Other Retail
Retal - Other Retal - OF Which: SME
Retail - Oher Retail - OF Which: non-SHE

n assets

o which:
4

s of 30/09/2022
Exponure Risk exposure amount
Value!
which:
defauled
0

IRB Approach

s of 31/12/2022

iakic iginal Exposure! Risk exposure amount. Value
adjustments 19l Exp Exposure P ‘adiustants
and Value! and

provisions provisions

Original Exposure®

I
[T pr—
Institutions
Corporates
Of Which: Specialised Lending
T

Secured on real estate property
- Secured on property - OF
Secured on real estate oroperty - OF

GERMANY

F Which: SME

: nomSHE

As of 30/09/2022

Risk exposure amount

Exposure
Value!

Value
adjustments
and

IRB Approach

As of 31/12/2022

inal Exposure® Risk exposure amount Value
CTrE Exposure ® adjustments
Value! and
provisions provisions

Original Exposure*

of which:
¢ defauted
[T pr—
Institutions
Corporates.
Of Which: Specialised Lending
Corporates - Of Which: SE

Secured on real estate property
Retail - Secured on real estte property - Of ¥
Retai - Secured on real esate or

Qualifying Revolving

Other Retail

hich: SME
v - OF Which: non-

NETHERLANDS

Equity
Other non credit-obligation assets
IRB Total

Exposure
Value!

As of 30/09/2022
Risk exposure amount

which:
defauted
0

Value
adjustments
and

IRB Approach

As of 31/12/2022

iginal Exposure’ Risk exposure amount Value
Com Exposure ® adjustments

jaluet and
provisions of whic

n provisions
defaulied
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E:m m 2023 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Banque et Caisse d“Epargne de |"Etat, Luxembourg

Original Exposure®

(i v
Central banks and central governments
nstitutions
Corporates
Corparates - OF Which: Spe
of Which

UNITED STATES

Equity
Other non credit-obligation assets
IRB Total

As of 30/09/2022

Risk exposure amount
Exposure =

IRB Approach

Value .
Aoty Oriinal Exposure
and
provisions which:
fauled

As of 31/12/2022

Risk exposure amount

Exposure

Value
adjustments
Value! and

provisions

Original Exposure®

O which:
(i v defautied
Central banks and central governments

nstitutions

Corporates

Other Countries

Retai - Other Retal
Retail - Other Retail

Equity
Other non credit-obligation assets
IRB Total

As of 30/09/2022

Risk exposure amount
Exposure i
Value!
O which:
defautied

yoooooococoooooo

IRB Approach

Value .

e s Oriinal Exposure
and

O which:

fauled

provisions

As of 31/12/2022

Risk exposure amount Value

Exposure ® adjustments
Value! and

Of whichi  provisions
efaulied

goccccccccccss

Original Exposure*

(o e
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialsed Lending
Corporates - Of Which: SME
Secured on real estate property
Retai - Secured on rea estae
Retal - Se

I - Other Retail
I - Other Rotai

Equity
Other non credit-obligation assets
IRB Total

As of 30/09/2022

Risk exposure amount
Exposure &=

IRB Approach

Original Exposure®

Value
adjustments
and

provisions

As of 31/12/2022

sk exposure amount
Exposure &

Value
adjustments
Value! and

Original Exposure*

(o e
Central banks and central governments
Institutions
Corporates
Of Which: Specalised Lending
F Which: SME

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

il - Secured on

hich: SME

UNITED KINGDOM

Qualifying Revalving
Other Retail
Retai - Other Retail e

Retai - Other Retail - OF Which: non-SME

Equity
Other non credit-obligation assets
IRB Total

As of 30/09/2022

Risk exposure amount
Exposure &=

IRB Approach

Value .
Ao s Original Exposure
and

provisions

As of 31/12/2022

Risk exposure amount
Exposure &

Value!

Value
adjustments
and

provisions

Original Exposure*

(o £
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
< - OF Which: SME

Secured on real estate property
Retai - Secured on real esate pre
til - Secured on rea estate o

Qualifying Revalving
Other Retail

hich: SME

BELGIUM

Retail - Other Retail e
Retail - Other Retail ich: non SME
Equity

Other non credit-obligation assets

IRB Total

As of 30/09/2022

IRB Approach

Original Exposure®

As of 31/12/2022

sk exposure amount

Value
Exposure adjustments
and

provisions

Original Exposure*

o which:
defauted

I
Central banks and central governments
Institutions
Corporates

Of Which: Specialised Lending

Of Which: SME

Retall - Secured on real estate property
Retail

Secured on real estate pr

ty - OF Which: SME
Retai - Secured on el estate property - Of Which: non-SI
Retail - Qualifying Revol
Retall - Other Retail
Retai - Other Retal - OF Which: SME
Retai - Other Retail - OF Which: non-

Equity
Other non credit-obligation assets
IRB Total

As of 30/09/2022

Risk exposure amount
Exposure P
Value!
o which:
defauted

IRB Approach

Value .

adoments  Orginal Exposure
and

o which:

defauled

provisions

As of 31/12/2022

Risk exposure amount Value
Exposure adjustments
Value! and

Ofwhich:  provisions




(EBA -

Consolidated data

LUXEMBOURG

GERMANY

NETHERLANDS

2023 EU-wide Transparency Exercise
Credit Risk - IRB Approach
Banque et Caisse d“Epargne de | Etat, Luxembourg
IRB Approach
As of 31/03/2023

Original Exposure’ Risk exposure amount

Value
adjustments

Exposure
lue* an
provisions,
‘Central banks and central governments
Institutions
orporats
Corporates - OF Whic
Corporates - Of Which: SME

Retail
Retail - Qualifying Revolving
Retail - Other Retail
Retall - Other Retai - OF Whi
Rl - Other Retai - OF Whi

cgmgegogpocooo

Equity.
Other non credit-obligation assets
1RS Total

Original Exposure’

of which
defauited

As of 30/06/2023

Risk exposure amount Value
Exposes) e adjustments|
Value' o

Of which:  provisions
defauited

a7
12,476

(1) Original exposire, unike Exposure val
2) "8 2019 exercise.

s of ot quarter
IRB Approach

As of 31/03/2023

. sk exposure amoun Value
Original Exposure' E— Risk expe t e
alue! an
Of whic Of which:  provisions
JENE defaulted defauited
‘Central banks and central governments o
Instit

Corporates - OF Which: § d Lending
Corporates - Of Which: SME
Retail - Secured on real estate property

Reta ed on real estate:

Retail - Other Retail
Retail - Other Retai - OF Whid
Rt - Other Retail - Of Which: non-SME

cssgodcugeeocs

qu
Other non credit-obligation assets
IRB Total

Original Exposure’

of which
defauited
0

As of 30/06/2023

sk exposure amoun Value
Exposure (e © adjustments
Value! an
Of which:  provisions.
cefauted
o

(1) Origial exposire, uniike Exposure

IRB Approach

As of 31/03/2023

" . ik exposure amount Value

Origlaal Exposure’ Exposure L " adjustments

Value! and
hich:  provisions

(min e defauted

‘Central banks and central governments

Institutions

Corporates

Corporates - OF Which: Speciaised Lending
Corporates - Of Which:

e red on real
Retail - Qualifying Revolving

sogogpmeool

Refail - Other Retai - Of Which: SME
Retail - Other Retai - OF Which: non-SME

~egsogogg e

! Exposure’

o

ich:
defauited

et o020z \

Risk exposure amount Value
Exposure P adjustments|
Value! and
o which
defauited

provisions

(1) Original exposire, unike Exposure val

IRB Approach

As of 31/03/2023

e Cpet Risk exposure amount Value rig
i B Exposure * adjustments O
Value! and

provisions

(rin
‘Central banks and central governments

rates - OF Whi Lending
Corporates - Of Which: SME
Retail - Secured on real estate property
Refall - Secured on rea estate property
Retal - Secured on real estate proverty
Retail - Qualifying Revolving
etail - Other Retail
Refail - Other Retail - Of W
Other Retail - 0 W

factors or

al Exposure’

o which
defauited

et 02z \

Risk exposure amount Value
Exposure P adjustments|
Value! and
o which
defauited

provisions

(1) Original exposire, unlike Exposure

IRB Approach

As of 31/03/2023

Original Exposure Risk exposure amount

Value
adjustments
and

Exposure
alue’
o which Of which:  provisions
(rin e aulted 4

‘Central banks and central governments
Institutions

con Lending

Corporates - Of Which: SME

Retail - Secured on real estate property
Retall ate property

Retal - Secured on real estate proverty

Retail - Qualifying Revolving

Ret

Other Retail - Of W
Retail - Other Retail - 0F W

Equity.

Other non credit-obligation assets

IRB Total

Original Exposure

As of 30/06/2023

Risk exposure amount Value
Exposure P adjustments,
Value! and

provisions,

(1) Original exposire, unike Exposure val
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EL m 2023 EU-wide Transparency Exercise
Credit Risk - IRB Approach

Banque et Caisse d"Epargne de |"Etat, Luxembourg

Original Exposure’

(o 1k,
‘Central banks and central governments
Institutions
Corporates
Corporates - OF Which: §
Corporates - Of Which: SME

alsed Lending

Retail - Secured on real estate property
Retall - Secured on el esate
UNITED STATES et - S o e et
Retail - Qualfying Revolving
Retail - Other R
Retall - Othr Retil - Of Whi
Rotl - Ot Rotal - 0f whi
Eauty
ther non credit-obligation assets
1R Total

(1) Original exposire, unike Exposure val

Original Exposure’

(i e,
‘Central banks and central governments
Institutions
Corporates
Corporates - OF Which: Specialsed Lending
Corporates - Of Which: SME
Retal - Secured on real estate property
Other Countries Z’tlill Sec ;::'r: ‘r:::sgav;r“;mﬂr:: oty
Retail - Qualifying Revolving
Retail - Other Retail
Retal - Other Retal - Of Which: SME
Retal - Othor Rotal - OF Which: non-SME
Equity
‘Other non credit-obligation assets
IR Total

IRB Approach

As of 31/03/2023

Risk exposure amount Value riginal Expasuret
Exposure P adjustments  O"9ina! Expo:
Value! and
provisions

o whi
defauited

As of 30/06/2023

Risk exposure amount Value
Exposes) e adjustments|
Value! &
Of which:  provisions

defauited

IRB Approach

As of 31/03/2023

Risk exposure amount riginal Exposure’
Exposure " G

Value
adjustments
and

Of which:  provisions

As of 30/06/2023

Risk exposure amount Value

Exposes) e adjustments|
Value! &

Of which:  provisions

(1) Original exposire, unike Exposure val

Original Exposure*
of which

o £, defac

‘Central banks and central governments

Institutions

Corporates

rates - OF Which:
Corporates - OF Which: SME

ecalised Lending

Retail - Secured on real estate property
Retail - Secured on rea estate property - Of Which: SHE
Refail - Secured on rea estt 5
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Rl - Other Retail - Of Which: non-SME
Equi
Other non credit-obligation assets
IRB Total

IRB Approach

As of 31/03/2023

Risk exposure amount inal Exposure*
Exposure P i
Value! -
provisions of whid

defaulted

As of 30/06/2023

Value

Risk exposure amount
adjustments|
and

Exposure
Value®
Of which:  provisions
defauited

(1) Original exposire, unike Exposure val

Original Exposure*
of which
defac

Instit

Corporat

(o 1R,
‘Central banks and central governments
itutions.

Which: Specaised Lending
3

Retail - Secured on real estate property
UNITED KINGDOM Rk oot ol st propery
Retail - Qualifying Revolving
Retail - Other Retail

Retail - Other Retai - Of Which: SME

Retail - Other Retai - Of Which: non-SME
Equity.
Other non credit-obligation assets
IRB Total

IRB Approach

As of 31/03/2023

[I—— Value N e—
Exposure. s BRI
Value! and
Of which Of which
et et

As of 30/06/2023

Risk exposure amount Value
Exposies) adjustments|
Value® P
Of which:  provisions
defauited

(1) Original exposire, unike Exposure val

Original Exposure*

o which
defauited
Cent

Retail - Secured on real estate property
Retail - Secured on real estate property
BELGIUM Retail red on real estate property
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retai - Of Which: SME
Retail - Other Retai - Of Which: non-SME
Equit
Other non credit-obligation assets
IRB Total

(1) Original exposure, uiike Exposure

Original Exposure*

of which
(rin e defauited
‘Central banks and central governments
Institutions.
Corporates
Corporates - Of Which: Specialied Lending
Corporates - O Which: SME

Retail - Secured on real estate property
Retail - Secured on real estate property
red on real s .
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retai - Of Which: SME
Retail - Other Retai - Of Which: non-SME
Eaquity.
Other non credit-obligation assets
IRB Total

IRB Approach

As of 31/03/2023

Risk exposure amount R riginal Exposure’
Exposure P adjustments  Onoinal Expos
Value® and
Of which:  provisions
defauited

As of 30/06/2023

Risk exposure amount
Exposure i
Value®

ofw
defauited

IRB Approach

As of 31/03/2023

Risk exposure amount riginal Exposure’
Exposure P =

Value®

Value
adjustments
and

which:  provisions. o which
defauited defauited

Risk exposure amount Value

B adjustments|
Value! =

Of which:  provisions
defaulted

(1) Original exposure, unlke Exposure val




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

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

Austria

On balance sheet

Non-derivative financial assets by accounting portfolio

of which: Financial assets
held for trading

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

2023 EU-wide Transparency Exercise
by country of the counterparty

gover

Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 31/12/2022
Direct exposures

Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

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

of which: Financial assets at
amortised cost

Carrying amount Notional amount Carrying amount Notional amount

Seleccccoo

rav.ovr
rav.avr
ray-syr
sy -10vr

Belgium H H

g

&Y
olsss5555fols 5 5 55 5 o

olossoooolols 5 5 5 5 5 o
olossoooofols 5555 5 o
olosssooolols o o 50 5 o
olosssooofols o505 5 5

10V - more

oloccocococolplocooooo

wjc ccwooolplo oo oooo
olossoooofols 5555 5 o

2|
2 =
Slo &

To-3aMT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1

Bulgaria

[10Y - more

T0-3MT
raM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

cyprus

[10Y - more

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

cooo

Czech Republic o

oloccoooof

65|

olo c oo oo of
oloccococoo
oloccoooo
oloccococoo
oloccoocoo
olocccocoo
oloccoooo

[10Y - more

Blosgcooo

53

93]

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

Denmark

[10Y - more

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more

Estonia

Total



2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 31/12/2022
Direct exposures

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

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

Residual Maturity Country / Region

Carrying amount Notional amount Carrying amount Notional amount

France

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Germany

olo ccoocoolploccccoolelocccssad
oloccococoolploccccoololoccccad
olo ccoocoolploccccoolelocccssad
oloccooosloloossssslolsosssss)
oloccoooololsossssslelsosssss
oloccooosloloossssslolsssssss
olocooooololoossssololsoossss)
oloccooosloloossssslolsoossss
olo cooooololssssssslelsssssss)

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Croatia

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Greece

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Hungary

To-3MT 0 0
ram-avr 0 0
11v-2vr 12| 12
r2v-3vr 1 1
13Y-5v1 Treland 29) 29
IsY - 10v T 17| 17
[10Y - more 0 0
Total

oo c oo oo
olocooooof
oo c oo oo
oloccoocoo
olocccooo
oloccoocoo
oloccoocoo
oloccococoo
olo cocooo

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Italy

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Latvia

oo c oo oo o
olocooooof
oo c oo oo o
oloccoocoo
oloccoooo
oloccoooo
olocooooo
olocccooo
olo cocooo

|
Blocwooad
[Blocwooad




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 31/12/2022
Direct exposures

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

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

Lithuania

gRlo¥woo oo

g8

23383 3oloooso0o

Luxembourg

olos oo oo5folssos5 oo
S )

olosssoo5folooos5 0o
ol 5 555 55)ols 55555 o

[
S 3|
[BlooooooRoloooooos

olo ccoocoolelocccood
oloccococoolplocccood
[
i
H

Blo5sccoolplocccood

s

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Malta

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Netherlands

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Poland

o BRRBonfb|E oo
~ |,
RESonblEccccsd

=
=
=
=

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Portugal

o8& oo oo

olo ccoocoolploccccoolelocccoad
oloccococoolploccccoololocccosd
olo ccoocoolploccccoolelocccoad
olocccocoolploooccocoolplooccoos
olocccocoololooccooolelocooos
olocccocoolplooocococoololooccoos
olocccocoololococcooololoocooos
olocccocoololooocccooleloocooos
olo ccoocoolelocccoooleloocssss

[Blosccood

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

Romania

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Slovakia

8o o BB ol

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Slovenia

sl o By
|wo—ooNoo|woSo~ou~mo
olo ccoooolelocccood
oloccococoolelocccood
olo ccoooolelocccood
olocccocoolelooooocos
e )
olocccocoolelocooocos
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S )
olo cocoooleloscccss
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Residual Maturity

Country / Region

Total gross carrying amount of non-
derivative financial assets

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

2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 31/12/2022
Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio

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

Derivatives with positive fair value Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal

To-3amr 0 0 0 0 0 o 0 0 0 0
fam-ave 10) 0 0 0 0 o 0 0 0 0
rveave 154 0 0 0 0 o 0 0 0 0
favaave 21 0 0 0 0 o 0 0 0 0
ravosvr Spain 20| 0 0 0 0 o 0 0 0 0
sy - 1071 219 0 0 0 0 o 0 0 0 0
£10Y - more 0 0 0 0 ) o ) a a 0
Total [ o [ o 0 o o o 0 1
To-3MT 0 0 0 0 o 0 0 0 0
fam-ave 0 0 0 0 o 0 0 0 0
rveave 0 0 0 0 o 0 0 0 0
favaave 0 0 0 0 o 0 0 0 0
ravosvr Sweden 0 0 0 0 o 0 0 0 0
sy - 1071 0 0 0 0 o 0 0 0 0
£10Y - more 0 0 0 ) o ) a a 0
T [ o [ o 0 o o o 0 17
To-3MT
fam-ave
rveave
r2v-3vr
ra-ai United Kingdom
IsY - 10Y
110 - more
Total
To-3MT
ram-avr
11v-2vr
r2v-3v1
13y-5Y1 Tceland
IsY - 1071
110 - more
Total
To-3MT
ram-avr
11v-2vr
r2v-3v1
ra-ai Liechtenstein
IsY - 10Y
110 - more
Total
T0-3mMT 0 0 0 0 0 0 o o o o 0 o
r3Miavr o o 0 0 0 o o o o o 0 0
ray-avr 3| 3 0 0 0 3 o o o o 0 0
T2y-3vr o o 0 0 0 o o o o o 0 0
rav-svr Norway 2 2 0 0 0 2 o o o o 0 0
Isv- 0¥ 1 o o 0 0 0 o o o o o 0 0
110 - more o o 0 0 0 o o o o o o o
Total 25 25] [ [ [ 25 [} [ [} [ [} [ 5
To-3MT
ram-avr
11v-2vr
r2v-3vr .
ra-ai Australia
IsY - 10v T
[10Y - more
Total
T0-3mMT 9 g 0 0 0 B o 9 o 9 o o
raMiave 7 7 0 0 0 7 o o o o 0 0
1ay-avr 15 15 0 0 0 15 o o o o 0 0
r2v-3vr 2 2 0 0 0 26| o o o o 0 0
rav-svr Canada 97| 97 0 0 0 97| o o o o 0 0
fsv- 0¥ 1 &7, & 0 0 0 67| o o o o 0 0
110 - more o o 0 0 0 o o o o o o o
Total 213, 213 [ o [ 213) o 0 o o o 0 2|
To-3MT
ramoavr
r1v-2vr
r2v-3vr
13y-5v1 Hong kong
IsY - 10v T
[10Y - more
Total




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 31/12/2022
Direct exposures
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

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

Japan

olo c oo oo of
oloccooo o
olo c oo oo of
Blo o By oo
olosooo00o
oloss 550500
olosooo00o
olosooooo
olosos005
ols 555550

s

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

China

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Switzerland

ro-3mr 0] 0
r3M-1vr 0] 0
riy-2vr 53] 53|
rav-3vr Other advanced economies 4 P
r3y-5syr non EEA
I5Y-10Y 1 7| 73
[10Y - more o
Total

olo c oo oo of
oloccoooof
olo c oo oo of
oloccococoo
oloccoooo
oloccococoo
oloccoocoo
olocccocoo
oloccoooo

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr Other Central and eastern
13Y-5Y1 Europe countries non EEA
I5Y-10v 1
[10Y - more
Total

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

so00]

Middle East I~

36|

36|
36|

7s]

oo c oo oo
olocooooof
oo c oo oo
oloccoocoo
olocccooo
oloccoocoo
oloccoocoo
oloccococoo
olo cocooo

75|

Ploggacoo

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr Latin America and the
13Y-5v1 Caribbean
I5Y-10v 1

[10Y - more

Total




2023 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 31/12/2022

Direct exposures

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

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

Carrying amount Notional amount Carrying amount Notional amount
amortised cost

rav.avr
ray-syr Africa
sy -10vr
10V - more
Total
To-3aMT 0| 0| 0 [ 0 0| o) o o) 0| O o
r3aM-1vr 62| 62| 0 0 0 62| 0 ol 0 0| 0 0
rav-2vr 66| 66| 4 0 4 66| 0 ol 0 0| 0 0
rav-3vr others 6| 6| 4 0 4 6| 0 ol 0 0| 0 0
13Y-5v1 7| 7 4 0 4 7| 0 ol 0 0| 27| 0
5Y-10v 1 4 4 4 0 4 4 0 ol 0 0| 0 0
[10Y - more [ o o 0 o 0| 0 ol 0 o 0 o
Total 145 145 0 0 0 145 0 0 0 0] 28 ) 0]

Information disclosed in this template s 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 dlassification of the positions
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local 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, 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, 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, The Democratic Republic Of The Congo, Céte 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, United Republic Of Tanzania, 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.

(8) Information on Non-derivative financial assets by accounting portfolio is not included for institutions applying nGAAP



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

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

Austria

2023 EU-wide Transparency Exercise
by country of the counterparty

gover p
Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 30/06/2023

Direct exposures

On balance sheet

Non-derivative financial assets by accounting portfolio

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

Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal

olelc c oo oo o

ravoove 59 59
favoave o o
ravosvr Beiglum ) )
rsv-10v 1 116 116

oloccocococolplocooooo

olossoooolple oo ooo o

olossoooslple oo ooo o

R )

olosssooolploocooo o
olss 55505l o o000 o

10V - more 0 o
T

To-3aMT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Bulgaria

T0-3MT
raM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

cyprus

T0-3MT 0|
r3m-1v1 0|
r1y-2vr 0|
12v-3vr 2
ot Czech Republic A -

I5Y-10v 1 30|

oloccoocoo

olocccocoo
oloccoooo

[10Y - more 9| o
T

oloccoooof

oloccococoo

oloccococoo

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Denmark

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more

Estonia

Total




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 30/06/2023
Direct exposures

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

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 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-3amr 0 0 0 0 0 o 0 0 0 0
fam-ave 0 0 0 0 0 o 0 0 0 0
rveave 0 0 0 0 0 o 0 0 0 0
favaave 0 0 0 0 0 o 0 0 0 0
ravosvr Finland 0 0 0 0 0 o 0 0 0 0
sy - 1071 3 0 0 0 0 o 0 0 0 0
£10Y - more 0 0 0 0 o o o a a 0
Total FE] [ o [ o 0 o o o 0 o
To-3MT 0 0 0 0 0 o 0 0 0 0
fam-ave 267 0 0 0 0 o 0 0 0 0
rveave 75 0 0 0 0 o 0 0 0 0
favaave 49) 0 0 0 0 o 0 0 0 0
ravosvr France 33 0 0 0 0 o 0 0 0 0
sy - 1071 &, 0 0 0 0 o 0 0 0 0
£10Y - more 0 0 0 0 o o o a a 0
1 451 [ o [ o 0 o o o 0 28|
To-3MT 0 0 0 0 0 o 0 0 0 0
fam-ave 0 0 0 0 0 o 0 0 0 0
rveave 21, 0 0 0 0 o 0 0 0 0
ray-3vr o 0 0 0 o o o o 0 0
rav-svr Germany o 0 0 0 o o o o 0 0
Isv- 0¥ 1 4 0 0 0 o o o o 0 0
110 - more o 0 0 0 o o o o o o
Total 64l [ o [ o [ o o o 0 o
To-3MT
ram-avr
11v-2vr
r2v-3v1
ra-ai Croatia
IsY - 1071
110 - more
Total
To-3MT
ram-avr
11v-2vr
r2v-3v1
13y-5v1 Greece
IsY - 10Y
110 - more
Total
To-3MT
ram-avr
11v-2vr
r2v-3v1
13y-5Y1 Hungary
IsY - 10Y 1
110Y - more
Total
T0-3mMT 0 7 0 0 0 0 o o o o o o
r3Miavr 12 12 0 0 0 2 o o 0 o 0 0
ray-2vr 10 10 0 0 0 10 o o o o 0 0
r2v-3ve 2 2 0 0 0 2| o o o o o 0
rav-svr Ireland 9 9 0 0 0 9 0 o o o 0 0
fsv- 0¥ 1 18 18 0 0 0 18 0 o o o 0 0
110 - more o o 0 0 0 o o o o o o o
Total 70] 69 [ [ [ 69| [} [ 0 [ 0 [ [
To-3MT
ramoavr
r1v-2vr
r2v-3vr
13Y-5Y 1 Tty
IsY - 10v T
110Y - more
Total
T0-3MT 0 0 0 0 0 0 o 9 o 9 o o
raMiave o o 0 0 0 o o o o o 0 0
1av-avr o o 0 0 0 o o o o o 0 0
r2y-3ve o o 0 0 0 o o o o o 0 0
rav-svr Latia 8 8 0 0 0 8 o o o o 0 0
fsv- 10v 1 o o 0 0 0 o o o o o 0 0
110 - more o o 0 0 0 o o o o o o o
Total 3 8| 0 o 0 8| o 0 o o o 0 o




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 30/06/2023
Direct exposures
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

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 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

Lithuania

Nlooosoo3elssoosss

Luxembourg

[
S 3|
[BlooooooRoloooooos

olo ccoocoolelocccood
oloccococoolplocccood
olos oo oo5folssos5 oo
S )

Blo5sccoolplocccood

I
S

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Malta

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Netherlands

loSoooo o

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Poland

gorny
o0 e off|

Blosonyao

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Portugal

o8& oo oo

olo ccoocoolploccccoolelocccoad
oloccococoolploccccoololocccosd
olo ccoocoolploccccoolelocccoad
olocccocoolploooccocoolplooccoos
olocccocoololooccooolelocooos
olocccocoolplooocococoololooccoos
olocccocoololococcooololoocooos
olocccocoololooocccooleloocooos
olo ccoocoolelocccoooleloocssss

[Blosccood

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

Romania

To-3MT 0 0
ramoavr 2| 29
r1v-2vr 34 34
r2v-3vr 0 o
13Y-5v1 Slovakia 1| 2
IsY - 10v T 2| 2]
110Y - more 0
Total

To-3MT
ramoavr
r1v-2vr
r2v-3vr

13y-5v1 Slovenia 1
IsY - 10v T
[10Y - more

Total
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Residual Maturity

Country / Region

Total gross carrying amount of non-
derivative financial assets

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

2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 30/06/2023
Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio

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

Derivatives with positive fair value Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal

To-amMr 0l 0 0 0 0 0 0 ol o o
ramo1vr 25 0 0 0 0 0 0 ol o 0
rav.ovr ol 0 0 0 0 0 0 ol o 0
ray.avr 30) 0 0 0 0 0 0 ol o 0
ravosvr Spain 31 0 0 0 0 o 0 0 0 0
1Sy - 10v 1 196, 0 0 0 0 0 0 ol o 0
r10Y - mare ol 0 0 0 o 0 o of o, 0
Total [ [ [ [ [ [ o ) [ 1
= 0 0 0 o o o ol o o
ramo1vr 0 0 0 0 0 0 ol o 0
rav.ovr 0 0 0 0 0 0 ol o 0
ray.avr 0 0 0 0 0 0 ol o 0
ravosvr Sweden 0 0 0 0 o 0 0 0 0
1Sy - 10v 1 0 0 0 0 0 0 ol o 0
r10Y - mare 0 0 0 o 0 o of o, 0
T [ [ [ [ [ [ [ [ o 3
=
ramo1vr
rav.ovr
rav-3vr
i United Kingdom
15Y-10Y 1
110V - more
Total
T0-3MT
ram-1vr
rav-avr
rav-3vr
13y-5Y1 Tceland
15Y-10Y 1
110V - more
Total
T0-3MT
ram-1vr
rav-avr
rav-3vr
i Liechtenstein
15Y-10Y 1
110V - more
Total
T0-3MT ol 0 0 0 0 0 0 0 0 ol 0 0
ram-1vr ol 0 0 0 0 0 0 0 0 of o 0
rav-avr 3 3 0 0 0 3 0 0 0 of o 0
rav-3vr 16) 1] 0 0 0 1) 0 0 0 of o 0
rav-svr Norway 3| 3 0 0 0 3 o o o o 0 0
15Y-10Y 1 ol 0 0 0 0 0 0 0 0 of o 0
110V - more ol 0 0 o 0 0 o o o of o o
Total 22 22 [ [ [ 22 [} [ [} [ [} [ 4]
T0-3MT
ram-1vr
rav-avr
rav-3vr i
i Australia
15Y-10v 1
110V - more
Total
T0-3MT 7 7 0 0 0 7! 0 0 0 ol 0 0
ram-1vr 15 15 0 0 0 15 0 0 0 ol o 0
rav-avr 26| 2 0 0 0 2 0 0 0 ol o 0
rav-3vr 56, 56, 0 0 0 56| 0 0 0 ol o 0
rav-svr Canada 0| 0 0 0 0 W0 o o o o 0 0
15Y-10v 1 8 8 0 0 0 = 0 0 0 ol o 0
110V - more o o 0 o 0 o o 0 o o o, o
Total 213 212| [ [ [ 212 [} [ 0 [ 0 [ 22
T0-3MT
ram-1vr
rav-avr
rav-3vr
13y-5v1 Hong kong
I5Y-10v 1
110V - more
Total




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 30/06/2023
Direct exposures
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

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

Japan

olosooo00o
oloss 550500
olosooo00o
olosooooo
olosos005
ols 555550

olo c oo oo of
oloccooo o
olo c oo oo of

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

China

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Switzerland

ro-3mr 0] 0
r3M-1vr 52] 52|
riy-2vr 0] 0
rav-3vr Other advanced economies 4 4
r3y-5syr non EEA
I5Y-10Y 1 75| 75
[10Y - more 0 o
Total

b
olo c oo oo of
oloccoooof
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oloccoooo
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oloccoooo

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr Other Central and eastern
13Y-5Y1 Europe countries non EEA
I5Y-10v 1
[10Y - more
Total

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

Middle East

Nl s oy
[Blogotsodl
oo c oo oo
olocooooof
oo c oo oo
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olocccooo
oloccoocoo
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olo cocooo

13,

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr Latin America and the
13Y-5v1 Caribbean
I5Y-10v 1

[10Y - more

Total




2023 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d ‘Epargne de | “Etat, Luxembourg
As of 30/06/2023

Direct exposures

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

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 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

ravoave

ry-syr Africa

rsv - tovr
£10Y - more

Total

ro-amr 0] 0| 0 0 0 0] 0 0l 0 0 0 0
r3aM-1vr 77| 7 0 0 0 77 N ol N o N 0
riy-2vr 0] 0 0 0 0 0] 0 0 0] 0 0 0
ray-3vr 6 6 0 0 0 6 0 0| 0 0 ] 0
rav-svr Others 7 7 0 0 0 7 0 o 0 0 14 0
Isy-10vr1 41 41| 0 0 0 41| 0 0 0] 0 0 0
T10Y - more 8 8 0 0 0 8 0 0 0] 1] 0 0

otal 139 139 0 0 0 139 0 0 0 0 15 0 0

Information disclosed in this template is sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports s of 31 March 2018.
(1) Information on sovereign exposures s 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 later threshold is not met, information is disclosed through the aggregate "Others".
(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with fullor 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 government 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, 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, 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, The Democratic Republic Of The Congo, Céte 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, United Republic Of Tanzania, 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.
(8) Information on Non-derivative financial assets by accounting portfolio is not included for institutions applying nGAAP




