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Bank Name ATLANTIC LUXHOLDCO S.AR.L.

LEI Code 254900RNFMDMOP11YR84

Country Code DE

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.
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Key Metrics

ATLANTIC LUXHOLDCO S.AR.L.

(min EUR, %) As0f30/09/2023  As0f31/12/2023  Asof31/03/2024  As of 30/06/2024 COREP CODE REGULATION
Available capital (amounts)
Common Equity Tier 1 (CET1) capital - transitional period 2,578 2,518 2,652 €01.00(r0020,c0010) Article 50 of CRR
Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs transitional € 01.00 (r0020,c0010)
. 2,578 2,518 2,652 Article 50 of CRR
arrangements had not been applied - € 05.01(r0440,c0010)
Tier 1 capital - transitional period 2,864 2,804 2,938 € 01.00 (r0015,c0010) Article 25 of CRR
Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied - transitional € 01.00 (r0015,c0010)
2,864 2,804 2,938 Article 25 of CRR
definition -C05.01(0440,¢0010) - C 05.01 (10440,c0020)
Total capital - transitional period 3,112 3,042 3,166 €01.00(r0010,c0010) Articles 4(118) and 72 of CRR
Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements had not been -
p p 8 g 3112 3082 3166 €01.00 (0010,¢0010) - C 05.01 (10440,c0010) Artcles 4(118) and 72 of CRR
applied -C05.01 (0440,c0020) - C 05.01 (10440,c0030)
Risk exposure amounts
Total risk exposure amount 13,549 13,723 13,788 13,919 €02.00 (10010,¢0010) Articles 92(3), 95, 96 and 98 of CRR
Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arrangements had not been
P E E 13,723 13,788 13,919 ©02:00(10010,c0010) Atticles 82(3), 95, 96 and 98 of CRR
applied -C05.01 (10440,c0040)
Capital ratios
Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition 18.78% 18.26% 19.05% CA3{1} -
Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as if IFRS 9 or 18.78% 18.26% 10.05% (C 01.00(r0020,c0010) - C 05.01 (r0440,c0010) )/
analogous ECLs transitional arrangements had not been applied : i : (€02.00(r0010,c0010) - C 05.01 (r0440,c0040) )
Tier 1 (as a percentage of risk exposure amount) - transitional definition 20.87% 20.34% 21.11% CA3{3} -
Tier 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional (€01.00(10015,¢0010) - C 05.01(10440,¢0010) -
20.87% 20.34% 21.11% € 05.01(10440,c0020) ) /(C 02.00 (0010,¢0010) - C 05.01 -
arrangements had not been applied (10440,60040) )
Total capital (as a percentage of risk exposure amount) - transitional definition 22.68% 22.06% 22.74% CA3{5} -
Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional (€01.00(10010,c0010) - € 05.01(10440,c0010)
. 22.68% 22.06% 22.74% -C 05.01 (0440,¢0020) - C 05.01 (10440,c0030) / -
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 46,788 44,736 45,459 44,152 C47.00 (10300,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
Leverage ratio - using a transitional definition of Tier 1 capital 6.40% 6.17% 6.65% C47.00 (r0340,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
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Authority Leverage ratio

ATLANTIC LUXHOLDCO S.AR.L.

(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 30/09/2023

As of 31/12/2023

As of 31/03/2024

As of 30/06/2024

COREP CODE

€ 47.00 (10320,c0010)

2,453 2,864 2,804 2,938 C 47.00 (r0310,c0010)
46,788 44,736 45,459 44,152 C 47.00(r0300,c0010)
46,788 44,736 45,459 44,152 C 47.00 (r0290,c0010)
5.24% 6.40% 6.17% 6.65% [A.1)/[B.1]
5.24% 6.40% 6.17% 6.65% [A.2]/[B.2]

REGULATION

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

ATLANTIC LUX HOLDCO S.AR.L.

(s O 2 LB e o - . socited 9 31 32 43 ¢ 01.00 (10370,c0010) Asticles 36(1) point (c) and 38 of CRR.

(+) Dedu DTAs that rely on future profitability and arise from tem ry differe 0 0 0 0 C 01.00 (10490,c0010) ‘Asticles 36(1) point (c) and 38; Articles 48(1} point (a) and 48{2) of CRR
'OWN FUNDS -
Transitonat period () Amount exceding the 17. threshold 0 0 0 0 C 01.00 (10510,c0010) Avicle 48 of CRR.

€100 10650.0101 + 0100 (070000101
Other AdditionalTir 1 Capita s and deduc o o o o [coroomrocoin +coromuorancoonn
0100 1074400101 + 0100 748, c0010)

0100 10660.0010) + 0100 o680,c00101

AddiionalTer 1 transtional acjustments. o o o LR iithenguoin

TIER 1 CAPITAL (et of deductions and afer transitonal adjustments) 2453 2864 2,804 200 [corooonscoono) Ancle25of AR

TIER 2 CAPITAL (et of deductions and after transitonal adjustments) 262 28 238 28 [coroororsocoonn) Ancle71otCAR

apitalinstrumen 204 184 4 162 |coroororncoono+coron ossoconto)

00100 10830,0010) + C01.00 040, c0m10)
Ot Tier 2 Capital components and deductions s 6 61 6 |corooossncooio)+Coroo ooss.cootoje
00100 10870,c0010) + C01.00 10974 comto

00100 1088000101 + 01,00 0900, c0m10)

Tier2 ansitonal adjustments o o o ©  [coroomssocoorn)

TOTAL RISK EXPOSURE AMOUNT 13508 1728 13788 1o |coomueorncoono) Arcies 215,95, s 98 o A
OWN FUNDS REQUIREMENTS.
o o o o [cosoromoconsn
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 15.89% 18.78% 18.26% 100s%  [ossqy -
CAPITAL RATIOS (%)
e TIER 1 CAPITAL RATIO (transitonal period) 18.10% 2087% 20.34% 2w [ose
TOTAL CAPITAL RATIO (ransitiona period) 2008% 2268% 22.08% 274%  [ose
CEm CapaL COMMON EQUITY TIER 1 CAPITAL fulyloade) 2188 287 2518 2es2 [ 3422 -

Fully loaded A 24sMNA 4R 224430,0)]

CETLRATIO (%)
Fully loaded"

‘COMMON EQUITY TIER 1 CAPITAL RATIO (fuly loaded) 15.89% 18.78% 18.26% 190s%  [oumsn -

‘Adjustments to CET1 due to FRSS transitional arrangements o o o o [cosorosocoonn)

Adjustments to AT1 due to IFRS transitional arrangements o o o o [cosorouocon
Memo items

‘Adjustments o T2 due to IFRS transitional arrangements o o o 0 [cosorosoconse)

‘Adjustments Included in RWAS due to IFRS 9 transitonal arangements. o o o o [cosorosoconin)

“COREP CODE'
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cluding 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 i 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

2 On-balance sheet toFree 379(1)] have not

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

2024 EU-wide Transparency Exercise

Overview of Risk exposure amounts

ATLANTIC LUXHOLDCO S.AR.L.

RWAS
As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 COREP CODE
©02.00 (10040, €0010) G 07.00 (10090, €0220, 5001) + C 07.00 (10110, C0220, 5001)+ C 07.00 (10130, €020, 5001)
10,500 11,460 11,503 11,839 +C08.01 (10040, €0260, 5001) + G 08.01 (10050, 0260, S001) + G 08.01 (10080, 0260, 5001) + C 08,01 (10040,
€0260,5002) + C08.01 (10050, 0260, 5002,) + C 08.01 (10060, 0260, 5002) + C 02.00 (10470, C0010) + C 02.00
(10450, c0010)]
'G02.00 (10060, C0010}C 07.00 (10090, C0220, 5001) + G 07.00 (10110, c0220, 5001+ C 07.00 (10130, c0220, s001)]|
875 962 1,107 1,084
'C02.00 (10250, c0010) -G 08,01 (10040, C0260, 5002) + C 08,01 (10050, c0260, 5002) + C 08.01 (10060, c0260,
0 0 0 0 5002)]
'C02.00 (10310, c0010) -G 08.01 (10040, C0260, 5001) + C 08,01 (10050, c0260, 5001) + C 08.01 (10060, c0260,
8,376 9,234 9,192 9,473 s001)]
'C02.00 (10420, €0010]
662 569 525 527
'G07.00 (10090, 60220, 5001) + G 07.00 (10110, c0220, 5001+ G 07.00 (10130, c0220, 5001) + C 08.01 (10040, c0260 |
5001) + C 08.01 (10050, 0260, 5001) + C 08.01 (10060, 0260, 5001) + C 08.01 (10040, 0260, 5002) + € 0B.01
216 393 301 260 (10050, 0260, 5002,) + C 03.01 (10060, €0260, 5002 + C 02.00 (10460, €0010))
'G02.00 (10640, 0010]
162 127 126 113
'G02.00 (10490, c0010]
4 4 0 0
'G02.00 (10470, €0010]
4 4 0 0
G02.00 (10520, €0010]
170 4 157 97
'G02.00 (10530, €0010]
170 4 157 97
'G02.00 (10580, €0010]
0 0 0 0
C 19,00 (10010, CO601)"12.5+C 20,00 (10010,c0450)12.5+MAX(C 24.00(10010, c0030),C 24.00(10010,c0100).C.
0 0 0 0 240010010, €0110))*12.5
'G02.00 (10680, 0010]
0 0 0 0
'G02.00 (10590, c0010]
1,283 1,283 1,611 1,611
'G02.00 (10600, c0010]
4 4 0 0
'G02.00 (10610, €0010]
1,283 1,283 1,611 1,611
'G02.00 (10620, 0010]
0 0 0 0
C02.00 10630, c0010) + C 02.00 (10690, c0010)
1,123 460 0 0
13,549 13,723 13,788 13,919

Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.
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ATLANTIC LUXHOLDCO S.AR.L.

(mln EUR)

Interestincome

Of which debt securities income

Of which loans and advances income
Interest expenses

(Of which deposits expenses)

(Of which debt securities issued expenses)
(Expenses on share capital repayable on demand)
Dividend income

Net Fee and commission income

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

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

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

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

Net other operating income /(expenses)

TOTAL OPERATING INCOME, NET

(Administrative expenses)

(Cash contributions to resolution funds and deposit guarantee schemes)
(Depreciatiol
Modification gains or (-) losses, net
(Provisions or (-) reversal of provisions)
(Payment commitments to resolution funds and deposit guarantee schemes)
(Commitments and guarantees given)
(Other provisions)
Of which pending legalissues and tax Utigauon1
Of which restructurmgl
(Increases or (-) decreases of the fund for general banking risks, net):
(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)
(Financial assets at fair value through other comprehensive income)
(Financial assets at amortised cost)
(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets)
(of which Goodwill)
Negative goodwill recognised in profit or loss
Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates
Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations
PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS
PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS
Profit or (-) loss after tax from discontinued operations
PROFIT OR (-) LOSS FOR THE YEAR

Of which attributable to owners of the parent

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

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024
1,790 2,494 700 1,380
63 91 31 63
1,502 2,080 566 1,113
1,059 1,484 433 852
363 523 161 316
206 289 88 177
0 0 0 0
0 0 0 0
18 24 5 -6
20 88 5 9
-57 -65 -16 32
1 -4 Bl 3
2 1 8 8
1 2 0 1
35 47 16 45
744 1,099 283 556
259 364 95 239
22 23 2 3
10 12 4 7
5 5 20 -20
-9 11 2 2
0 0 0 0
2 1 2 4
11 12 0 2
0 0 0 0
0 3 0 0
0 0 0 0
253 431 63 140
0 1 1 0
253 431 62 140
0 6 1 2
0 0 0 0
0 0 0 0
-34 55 0 3
0 0 0 0
171 214 98 145
103 117 72 93
0 0 0 -105
103 117 72 -12
91 104 69 16
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Total Assets: fair value and impairment distribution

ATLANTIC LUX HOLDCO S.AR.L.

(minEUR) o o p o of 31/03/20 o1 30/06/20

. 7.410 2350 4884 3,365 185154()
%5 o 738 27 %2 0 707 219 %0 0 7 22 S 0 505 218 RS 7.8()(111FRS . Aopendis A
145 0 100 45 142 0 101 41 321 0 102 219 441 0 103 338 IFRS 7.8(a)(il; IFRS 8.4.1.4.
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 IFRS 7.8(a)(I); IFRS 9.4.1.5
3903 3843 59 2 4389 4328 59 2 4700 4639 59 2 4820 4879 140 2 FRS 78005 FRS 9.4.1.20
30,344 36321 33978 34,131 1FRS7.810:1FRS9.4.1.2
1,028 o 1,023 o 831 0 831 0 79 0 79 0 769 0 769 o 1FRS9.6.2.1; AnnexV Part 1.22; AnnexV.Part 126

P 0 0 0 0 1AS39.89A(a); IFRS 9.6.5.8
1152 1235 1306 1295
8,043 46,194 46,883 as54a 18515031165

e JRm—— JRr— fm— rm—
Gross carrying amount Accumulated impairment ! Gross carrying amount ™ Accumutated impairment ® Gross carrying amount Accumulated impairment ®! Gross carrying amount " Accumulated impairment ®!
suez soren suez e sugez e e
rr— 5 rr— ssets with Stage1 Assets with Stage1 Asset
rr— Stage1 Stage1 References
— e i, s e " . e Ao g Sael G o semwnon  sgem o
hout significant erease boetedl % g e " incredit 128 t dt g eaed L senicant o Swee sses ot nereasemcredt S sgan s
Inredt sk shce it isksnelntal o ® Csksneintal ‘ U o ncret sk e conineesse L cnceiat O e B
recognin aonbut ket Eecog ; S ————— recogtontur e ————
inpaes impaes inpares impaes
Financial assets at fair Debt securities 3,903 0 0 1 o 0 4,243 146 o 1 o 0 4,506 195 o 1 0 4642 179 0 0 0 AnnexV.Part 1.31, 44(b)
r—
comprehensive income 's and advances o 0 0 0 0 0 o 0 o 0 o 0 0 0 0 0 0 0 0 0 0 0 0 0 AnnexV.Part 1.32, 44(a)
ottt et secuties om0 o o 0 o 0 1687 o o o o o e o o o o o a0 o o o o . J———
amonsedoos
r— = ooo0 11 E o 0 o a0 1 s 7 00 o s Lon2 = 20 s ane 1150 ™ 0 [———
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(mln EUR)

LIABILITIES:

Financial liabilities held for trading

Trading financial liabilities®

Financial liabilities designated at fair value through profit or loss

Financial liabilities measured at amortised cost

Non-trading non-derivative fin: al liabilities measured at a cost-based method"
Derivatives - Hedge accounting

Fair value changes of the hedged items in portfolio hedge of interest rate risk
Provisions

Tax liabilities

Share capital repayable on demand

Other liabilities

Liabilities included in disposal groups classified as held for sale

Haircuts for trading liabilities at fair value!

TOTAL LIABILITIES

TOTAL EQUITY

TOTAL EQUITY AND TOTAL LIABILITIES

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

2024 EU-wide Transparency Exercise

Breakdown of liabilities

ATLANTIC LUXHOLDCO S.AR.L.

As of 30/09/2023

Carrying amount

As of 31/12/2023

As of 31/03/2024

As of 30/06/2024

References

IFRS 7.8 (e) (ii); IFRS 9.BA.6
0 0 0 0 Accounting Directive art 8(1)(a),(3),(6)
0 0 0 0 IFRS 7.8 (e)(i); IFRS 9.4.2.2
41,913 39,905 40,401 39,095 IFRS 7.8(g); IFRS 9.4.2.1
0 0 0 0 Accounting Directive art 8(3)
1,728 1,321 1,310 1,298 IFRS 9.6.2.1; Annex V.Part 1.26
0 0 0 0 1AS 39.89A(b), IFRS 9.6.5.8
150 152 150 124 IAS 37.10; 1AS 1.54(1)
87 131 155 163 IAS 1.54(n-0)
0 0 0 0 IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12
14 22 13 11 AnnexV.Part 2.13
0 7 11 115 IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14
0 0 0 0 AnnexV Part 1.29
45,638 42,901 43,424 42,191 1AS 1.9(b);IG 6
3,306 3,294 3,459 3,353 I1AS 1.9(c), IG 6
48,943 46,194 46,883 45,544 IAS 1.1G6
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Breakdown of liabilities
ATLANTIC LUX HOLDCO S.AR.L.

(mln EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 References

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

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

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

Central banks 1,258 1,145 1,919 240 Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 246 123 318 240 ECB/2013/33 Annex 2.Part 2.9.1

General governments 2,030 1,787 1,114 910 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 114 80 79 61 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 3,411 860 1,193 1,140 Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 32 13 210 122 ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 6,256 6,155 6,152 5,963 Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 850 686 723 652 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 8,708 5,872 5,812 6,033 Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 7,143 4,471 3,986 4,452 ECB/2013/33 Annex 2.Part 2.9.1

Households 5,571 8,996 9,338 10,062 Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 1,198 3,834 3,891 3,950 Annex V.Part 1.42(f), 44(c)

Debt securities issued 14,665 15,080 14,863 14,737 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 128 130 48 44 Annex V.Part 1.37

Other financial liabilities 14 1 10 10 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 45,386 42,588 43,095 41,778
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Market Risk

ATLANTIC LUX HOLDCO S.AR.L.

VaR (Memorandum item)

INCREMENTAL DEFAULT AND
STRESSED VaR (Memorandum item)

INCREMENTAL DEFAULT
MIGRATION RISK CAPITAL CHaRGE ALLPRICE RISKS CAPITAL CHARGE FOR CTP VaR (Memorandum item) STRESSED VaR (Memorandum item) AND MIGRATIONRISK  ALL PRICE RISKS CAPITAL CHARGE FOR CTP
CAPITAL CHARGE
TOTALRISK TOTAL RISK
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT MULTIPLICATION MULTIPLICATION EXPOSURE MULTIPLICATION MULTIPLICATION
FACTOR (mc) x AVERAGE FACTOR (ms) x 12 WEEKS WEEKS AMOUNT  FACTOR (mc) x AVERAGE
/aRt-

OF PREVIOUS 60 PRE“‘/":‘::W AVERAGEOFPREVIOUS AT ’WA':':“E (VAR \VERAGE  LASTMEASURE FLOOR AVERAGE AST

WORKING DAYS 60 WORKING DAYS
(min EUR)

TOR (ms) x
. PREVIOUS DAY (VaRt-
MEASURE OF PREVIOUS 60 »
MEASURE
(VaRavg)

EXPOSURE
FAC 12WEEKS WEEKS AMOUNT
LATEST AVAILABLE LAsT LAST
AVERAGE OF PREVIOUS e AVERAGE oo oo AVERAGE oo
MEASURE WORKING DAYS 60 WORKING DAYS MEASURE
(SVaRavg) (VaRavg)
As 0f 30/09/2023 As of 31/12/2023
Tra tinstruments

MEASURE
(SVaRavg)

As 01 30/09/2023

Of which: General isk

As 0f 31/12/2023

As 0f 31/03/2024 As 0f 30/06/2024.

As0f 31/03/2024
Debt Instruments

which: Lrisk
which: Specific isk

As 0f 30/06/2024
Equil

Of which: General isk
Of which: Specific risk

Foreign exchange risk

Commodities risk

Total

»: approach for

template.
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Credit isk - Standardised Approach

ATLANTIC LUXHOLDCO S ARL,

Standardised Approach

Asof30/0912023 Asorsu112023

Risk exposure amount OrigintExposure’ Exposurevaue’ Riskexposure amount

Velueagjustments and

Consolidated data USSR

Value agjustments and

Standardised Approach
Asots0/0912023 Asotsutaio
[

orgiat Exposur’ ExposureVale’ [Ep— A OriginatExposur o TR

GERMANY

Standardised Approach

Asor30/0912023 Asorasz0

. [ . .
orginatExposure’ Exposure vaue' [—— ot Exposur Exposure vaue' [ ——

prousions’

UNITED STATES

[ —

prosions’

roised ota’

Standardised Approach

Asora0/09r2023 r3u122023

[

ongnatExposure’ Exposurevaue! Rk exposure amount
% " provions’

Orginatexposure’ Exposure vaue! [ ——

UNITED KINGDOM

[A—

prosions’

Standardised Approach

Asof30/0912023 Asorauar

Valuesejustments and
proisions’

originatExposure’ Exposure Vaue! [ — ot Exposure” Exposure vaue! [r—

FRANCE

Value agjustments and
provisions’

Standaroisea ot
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CreditRisk - Standardised Approach
ATLANTIC LUXHOLDCO S ARL
[ET—

Asorsy112023

Velueagjustments and Value agjustments and
Risk exposure amount [r—

Standardised Approach

Asots0/0912023 Asorutar0zs

provision:

orginat Exposur’ ExposureVale’ [ ——— orignat Exposure*

[ ———

provision

NETHERLANDS

Stndardised Approach

Asots0/0912028 Asorutar0zs

ongnatEsposun’ P e — o pema— ? [—— T

Standardised Approach

Asof30/0912023 Asorau2iz0

orginat Exposur’ Exposure Vaue’ [ —— L — [ — Ay

L ———— e —

Standardised Approach

Asota0/09/2023 Asotauziz

PaT— [ —— s r— [T — s

CANADA

L ———— e —

Standardised Approach

Asota0/09/2023 Asotauziz

OrginatExposure’ Exposure Value! Riskexposure amount S orginat Exposure’ Exposure Vaue' [ry— o

AUSTRALIA

— prem—
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Credit isk - Standardised Approach

ATLANTICLUXHOLDCO S ARL.

Standardlsed Approach

Asof30/0612024

. Velueagjustments and
Exposure Vaue Risk exposure amount
® pron

e Exposurevaue’ Riskexposure amount.

Value agjustments and
provisions

Consolidated data

v e o o
Stangaraised Toat? 12873| i10s2 1156 s

Standardised Approach

Asotsueaizoze Asot30/06r2024

orgiat Exposur’ ExposureVale’ [ ——— L r— [ ——— Loy

provisons’ provisons®

GERMANY PO .

Standardised Approach

Asorsu032024 Asora0/06i2024

. [ . [
orginatExposure’ Exposure valu [—— Orginatexposure’ [ —— 5

prousions’ proisions’

UNITED STATES .

roised ota’

Standardised Approach

Asors1/0312024 Asora0/0612024

[ [A—

orginatExposure’ Exposure vatue! [—— Err— [——

proisions’ prosions’

UNITED KINGDOM

Standardised Approach

Asof31/0312024

Valuesejustments and . . [Am——
2 originatExposure’ Exposure vaue' Riskexposure amount 5

ongnatExposure’ Exposurevaue' Rk exposure amount
nat o i provsions’ provsions’

FRANCE

Standaroisea ot




European
eba ey 2024 EU-wide Transparency Exercise
Credit isk - Standardised Approach

ATLANTICLUXHOLDCO S ARL.

Asotauea20ze Asof30/0612024

Velueagjustments and . Value agjustments and
OrigintExposure” a Risk exposure amount e evatue [r—

provision

Standardised Approach

Asotsueaizoze Asot0/06r2024

orginat Exposur’ Exposure Value’ [ ——— L ST

provision:

originat Exposure’ [ ——

provisons®

NETHERLANDS

Standardised Approach

Asotsueaizoze Asot0/06r2024

orgiat Exposur’ Exposure Value’ [ — - originat Exposure’ a [ ——— XL

cccolocccccccccattiyl

Standardised Approach

Asot 31032024 Asor30/06/2024

pravision

orginat Exposur’ Exposure Vaue’ [ ——

P rr— Exposure Vale' [E—

ccco800000000rooaal

ccco8occcccccnccasd

Standardised Approach

Asotau/0ai202e Asot 3010612024

provisons”

orginat Exposurs’ Exposure Vtue! [ry——

er— Exposure Vaue' [ry— o

CANADA

Standardised Approach

Asotau/oai202e Asot 3010612024

OriginatExposurs’ Exposure Vaue' [ry—— &

er— Exposure Vaue' [ry—

AUSTRALIA it

pm— [—
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2024 EU-wide Transparency Exercise
Credit Risk - IRB Approach

ATLANTIC LUX HOLDCO SARL.

(min R, 5)
[ p———

ofWhich:Specialsed Lending

-Secured onreal estate property
S p—— eh:SME
meh: non SHE

Consolidated data S C
Retai-Qualiying Revoting
et -Othar et
el o1
cauny
[——

Total’

(minevn, %)
Centatbanks and contral government
Corporates
Corporates-Ofiich:Spaciased Lending
Corporates-Of iich: SME
-Secured on real estate property
Retal-Secured on fea esateproperty - Of Which: SME.
GERMANY

[P —— eh: .

itying Revoving
RetalOther Real - Of Which:SME
ich:non SME

Equiy

Othernon ceditobigation assets

188 Total

[T —p————

Corporates-Of iich:Speciased Lening

Corporates-Of iich: SME
ER R ——

UNITED STATES

ihich: SME
Retal-Other Retai-Of Whih: non SHE

[———
IRBTotal

[T ————
Corporates
Corporates-Of iich:Speciased Lending

Corporates-Of iich: SME

B
UNITED KINGDOM s
QustyngRevtung
oterhetal
Rel-Otver et
e tver et
ety
Otvernoncredtobiationssets
w8 Tt

(iR, %)
[T —————
Corporates

orates - Of Which: Specalisd Lending

[ m————
Retall-Qualing Revolung
Retall-Other Retal

LRs—————

FRANCE

Retal-Other Retai-Of Whih: non SHE

Equty.
T —
1RB Total

RB Approach

Asof30/09/2023 Asof31/12/2023

Originat Exposure’ R e amount Vatue OriginatExposure® R Risk exposure amount vat
3 adustments "y austments
e and provisions. L Otwhicn:  andprovsions
o detauted
s |
o o o o o |
o o o o o o o o o o o |
o o o o o o o o o o o |
o o o o o o o o o o o |
o o o o o o o o o o o |
o o o o o o o o o o o |
o o o o o o o o o o o |
o o o o o | o o o o o |
175 o 175 &2 o 154 o 150 569 o
s51 6%
9770 w0720

IRB Approach

Asot30/09/2023 Asof31/12/2023

Originat Exposure’ — Riskexposure amount Value Orginat Exposure’ . [pr— Value
; ajustments s adustments
nen andprovisons T hch, andprovisions

detauted detautea detautea

1RB Approach

2023 Asor31/1212023

ik exposurs amount atve iginat Exposure® [pe——
Exosure " val OriginatExp »

R adustments
anih: which;  andprovisons

Originat Exposure’ Exposure

Vatue!

IRB Approach

Aso130/0912023 Asof31/1212023

originat Exposure’ Riskexposure amount Vatue OriginatExposure” [—— ™
Exosure Exposure
Vatue adustments e aaustments
and provsions owhih: Orwhicn:  andprovsions
et detautes

o o o o g o
o o o o o o
1077 % s 5366 1 S84 L0z 2 s
% s 448 13 ooy P 121 s

7 o o 0 o 0 & o 1

o o o o o o o o o o o o
o o o o o o o o o o o
o o o o o o o o o o o o
o o o o o o o o o o o o
o o o o o o o o o o o o
o o o o o o o o o o o o
o o o o o o o o o o o o
o o o o o o o o o o o o
s o s 2 o o s o s 2 o o

1RB Approach

Asof30/09/2023 Asot31/12/2023

OriginatExposure” P Riskexposure amount Vatue " [Epe—— P

‘ adustments
and provsions

Exposure
=% adustments
t andprovsions

e




European

eb Q saniing
Authority
Credit Risk - IRB Approach

ATLANTIC LUX HOLDCO SARL.

(min R, 5)
[ p———
siutions
Corporates
Corporates-Of iich:Specialsed Lending
Retall-Secured on el estate property
POLAND
Retall-Qualing Revolung
Retai-Other Retal
Retal - Other Real- Of Which:SME
Retail-0n ——

Equiy
Othernon ceditobigation assets

188 Total

[T —p————
Instiutions
orporates-Ofiich:Speciaised Lending

porates-Of Which:SHE

Secured on reatestte property
Retai-Secured on

NETHERLANDS

L —

1-orw
Retal-Other Retal - Of Which: non SHE
Equty.
[———
Total.

(minun, %)
[T p——
Instiutons

Jporates O Which:Specialse

Corporates-Of iich: SME

(R ————
Retal-Secured on e esateprope
Retal-Secured on ea esateprope

Retall-Quating Revoluing

Retai-Other Retal
Retal-Other Reai- Of Which:SME

Retail-Other Retal n:non SHE

Equy
[I————
1B Total

[T p————
Corporates
Corporates-Ofiich:Spaciaised Lending

porats 01 Which:SME

(R ————
Retal-Secured on e esat
Retal-Secured on et esat

Retall-Quating Revoluing

Retai-Other Retal
Retal-Other Reai- Of Which:SME
Retal-OtherRetai-Of Whic: o SME

Equiy

[L————

1B Total

(min R, %)
[T —————

orate - Of Which: Specilisea Lending

[ p—————
Retil-Secured on el estateproerty
CANADA [T ———
Retall-Qualing Revolung
Retall-Other Retal
Retal-Other Retal-O1 W
Retal-Other Reai-Of Which: non
Equty.
T —
1RB Total

(minun, %)
[T —p——

Corporates- Ofiich

Corpoat
ERm e p———

AUSTRALIA

Retal-Other el Of Which: SME

Retal-Other Retal-Of Whih: on SHE

tablgation asets

2024 EU-wide Transparency Exercise

Originat Exposure’

detauted

Asot30/09/2023

Exosure

Riskerpos

e

RB Approach

Asof31/12/2023

Vatue OriginatExposure’ — sk exposure amount Vil
adustments s P
provisions o whih: andprovisions

O whih:
detaute o

Originat Exposure’

Ot which

Asof30/09/2023

Exosure

Riskexposure amount

Ofwhich:
detauted

IRB Approach

Asor31/1212023

™ OriginatExposure® [pe——
adjustments
and provsions

Exposure

Vatue!
owhih:
detaute

Originat Exposure’

Orwien:

detautea
g

Asot30/09/2023

Exposure
Value

Riskexposure amount

detautea

IRB Approach

Asof31/12/2023

Orginat Exposure’ R [Irp—— ™

Vatue

and provsions ST ornicn:  andprovsions

detsutea detsutea
g 0

origrnat Exposure’

e

Aso130/0912023

Exosure
Vatue!

Riskexposure amount

IRB Approach

Asof31/1212023

Vatue OriginatExposure’ [—— Vaioe
Exposure

agustments y
Vatue'

and provsions orani —

aaustments
e andprovisons
s

Originat Exposure’

detautes

Asof30/09/2023

Exosure

Vatue!

Riskexposure amount

e

autes

1RB Approach

Asot31/12/2023

Vatue OnginatExposure’ e sk exposure amount Vatue
adustments "y adustments
and provsions otwnin: e Ofwhich:  andprovsions

detauted

detautec
g

Orgnat Exposure’

Orwien:

As 013010912023

Exposure
Value!

Riskexposure amount

when:

IRB Approach

Asofa1/12/2023

Value Orgnat Exposure’ [Te—_— Value
Exposure

agustments adjustments

# Value! i |

andprovsions = hicn: andproviion

o o g o o g o
o o o o o o o
1 o7 o o7 20 o 4
1 a1 o a1 02 o 4
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
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Consolidated data

GERMANY

UNITED STATES

UNITED KINGDOM

2024 EU-wide Transparency Exercise
Credit Risk - IRB Approach

ATLANTIC LUX HOLDCO S ARLL.

Asof31/03/2024.

1RB Approach

Asof 30/06/2024.

Origina Exposur [p—— Vatue [op—— Value
— —
= and provisions e p—
i 08,51 aerauted
Centratbanks and central governmens o
Insttutions
Corporates
Corporates O Which: SHE o i e
0 o | 0 o o |
Retal - Secured on eat estate property 0 0 0 0 o | o o o o o |
Retal-Secured on el etateproperty - OfWhich: SHE 0 0 0 0 o | ] o o o o |
Retal-Secured on el etateproperty - OfWhich: non SME ] ] 0 ] o | ] ] o o o |
Retal - Qualying Revoling o o o o o | o ] 0 ] o o
Retal- Other Retal. ] ] ] ] o | ] o o o o |
Retal-Othr Retal - OfWhich: SHE 0 0 0 0 o | ] o o o o |
Retsl-Other Retal-OFWhich: non. SHE o o o o o | o ] ] 0 o |
Equity 102 o 102 25 o 102 o 142 27 o
——— 79 6
186 Total 10602 10500

Asof31/03/2024

Exposure

i 0B, 39 cetated
Centralbanks and central governments g
Instiutions
Corporates
Corporates - OF Which: Specialised Lending

Corporates O WhichSE

Retail-Secured n eatestate property
[T A ———
Retal-Securedonreal estat property
Retal- Qualying Revotving
Retai- Other Rt
therRetall-OrWhich: SME
nonSHE
Equty
p——

[Iop——

cetated
g

1RB Approach

Value
adjustments
and prvisions.

original Exposure’

Asof 30/06/2024.

[Iop——
Exposure
Value!

adjustmen
and provisions.

188 Tor

Asof31/03/2024.

Original Exposure’ r—

Value*
i 08,591 aetaited
[ p——— g
Insthutions
Corporates
Corporates -1 Which:Specialised Lending

Corporates -fWhich:SME

(RN ——
Retal-Securedonre
[——

Retal - Quaiying Revoting

Retal-Other Retal.

Retal-Otnr Retal-Of
Retsit-Othr Retal- 01 W

Equy
Other non credit-oblgation assets

[m———

aetaited
g

1RB Approach

Value
adjustments
and provisions

Original Exposure’

etutod
o

Asof30/06/2024.

[I———

Exposure -

Value?

etutod
o

8 Total.

Asof31/03/2024.

Originat Exposure’ [——

Exposure
Value®
o0, 1) qoutea
[T p——— o
——
Coperstes
Gomorstes -Orwhcn:Speciased Lecing
Corporates OfWhich:SHE

o o o
(RN ——— ] ] o o
Retal-Securedon el estat propery - O Which:SHE o o 0 ]

Retal-Securedon el estats property - Ot Whichinon SE o o 0 ]

Retal - Quaiying Revoting ] ] o o

Retail-Other Retal. o o o o

Retal-Otnr Retal-Of o o o o

Retsil-Othr Retal-OrWhic ] ] o o

Equy s o s 2

Other non credit-oblgation assets

aerauted
g

1RB Approach

Ve
adustments
and provisions

original Exposure’

aerauted
g

Asof30/06/2024.

[ ——
Exposure -

Value®

aetauted
g

Value
adustments
and provisions

8 Total.

Asof31/03/2024

Origina Exposur —

Value®
ot 08,501 aerauted

Centratbanks and central governments o

Corporates
Corporates - Of Which- M

Retal - Secured on eat estate property
Retal-Secured on el estate propeny - Ot Which:SHE
Retal-Secured on el estate propenty - O Which: non SHE

Retal - Qualying Revotving

Retal-Other Retal
[

el Other Reall-Of Which:SHE
Retsl-Othr Retal-OFWich: non.SHE

Equity

[ ———

[ ——

aerauted
o

1RB Approach

Ve
—
and provisions

Orignat Exposu

aerauted

Asof30/06/2024.

[E——
Exposure s

aerauted

Value
r—
and provisions

8 Total.
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NETHERLANDS

CANADA

AUSTRALIA

2024 EU-wide Transparency Exercise
Credit Risk-IRB Approach

ATLANTIC LUX HOLDCO S ARLL.

Origina Exposur

i 08,51 aetauted
Centratbanks and central governmens
Insttutons
Corporaes
Corporates Ot Which:SME
Retal
Retal - Secured on eat estate property
Retal-Secured on el etateproperty - OfWhich: SHE
Retal-Secured on el etateproperty - OfWhich: non SME
Retal - Qualying Revoling
Retal- Other Retal.
Retal-Othr Retal - OfWhich: SHE
Retal-Othe Retal - OF Which: non SHE

Equty
———

Asof31/03/2024.

[p——

aerauted
o

1RB Approach

Value
P—
and provisions.

Asof 30/06/2024.

[op——

Value
—
and provisions.

188 Tot

Orignal Exposure’

i 08,51 setauted
[ p——— g
Instiutions
Corporates

Corporates - OfWhich:Specialised Lending
orportes-OFWhich: SME

(RN p————

[
Retail-Quaying Revoting
Retail-Other Retal.
Retal-Othe Rtal - OF Which: SHE.
Retal-Othr Retal - OFWhich: non SME
Equity
r—

Asof31/03/2024.

[ ———
Exposure >

Value*

1RB Approach

Value Original Exposure’
adjustments
and provisions

Asof30/06/2024.

[I———
Exposure -
Value?

etutod
o

8 Total

original Exposur

i 0B, 3 aetated
Centratbanks and cenrat governmens
Instiutions
orporates - OfWhich: Speciased Lending

Corporates -0 Which:SME

[ —
Retal-Securedon el etat pop

RetsitSecuredonreat estae property O
Retal- Qualying Revoting
Retail- Other Retal

Retal-Othr Retal - OF W

Other non credi-oblgation assets

5013110312024

[Iop——
Exposure

1RB Approach

Value original Exposure’
adjustments
and provisons

aetated aetautea
g g

Asof 30/06/2024

Riskexposure amount
Exposure
Value!

aetautea

Value
adjustmen
and provisions

188 Total.

original Exposure’

ot 08,501 aetauted
[ p——— g
Insthutions
Corporates

Corporates -0 Which:Specialsed Lencing

Retal-Secured on eat sstate property
Retsit-Securedon rat estae pop
Retsit-Securedon rat estae prop
Retal- Qualying Revoting
- Other Retai
Retsl-Othr Retal - OF Which: SHE.
Retal-Othr Retal-Of Which: non
Equity
Othor non redit-oblgation assets

Asof31/03/2024.

[I———
Exposure >

Value®

1RB Approach

Ve original Exposure’

adustments

and provisions TR

aerauted
g

Asof30/06/2024.

[ ——
Exposure -
Value®
Otunicn
aerauted
g

vai
adustments
and provisions

188 Total.

Origina Exposur

ot 08,501 aerauted
[T p—

Corporates -t Which:Specilsea Lendl

Corporates - Of Which- i

Retal - Secured on eat estate property
Retal estate propeny - Of Which: SME
Retal-Secured on el estatspropery - Ot Wnicn:non

Retal - Qualying Revotving
Retal-Other Retal.
Retal-Othe etal-OrWhich: SHE
Retsl-Othr Retal-OFWich: non.SHE
Equity
[ ———

5013110312024

[ ———
Exposure i

Value®

1RB Approach

Orignat Exposu

Ve
—
and provisions otunic

aerauted aerauted
o o

Asof30/06/2024.

[E——
Exposure s

aerauted

Value
re—
and provisions

8 Total.

originat Exposure’

en
i 08, 591 uited
[ ————
Instiutions
Corporte
Corporates Ot Which:Spec
orportes - OFWhich: SME

(RN p——

Retail - Qualying Revoting
Retai "
Retal-Other Retal-OF Wi

Equy
[ —

Asof31/03/2024

[IOp——
Exposure
Value!

"

1RB Approach

orignatExposure’
adustments
and provisions

Asof30/06/2024.

Riskexposure amount

Exposure

Value!
g g o
o 0 0
1062 126 0
1062 126 0
0 o 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
o o o

agustments
and provisions

188 Total




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.
As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canrying amount of non-derivative
Residual Maturity Country / Region et nets
Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ! ? 1612 asSEIS AL of which: Financial assets at
designated at fair value through value through other

profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

10-amM[ 11; 1
[amM-1v1 o of
[av-2v 0 of
[2v-3v ustiia E 38

fav-sv[ o of
[sv-10v1 0 of
[10Y-more 327 327,

Tot

Belgium

Bulgaria

Cyprus

Czech Republic

Denmark

Estonia




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.
As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

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

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions

of which: Financial assets  of which: Financial assets at fair
of which: Financial assets held of which: Financial assets at . o
designated at fair value through lue through other Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost
profit or loss comprehensive income

Fintand

France

Germany

Croatia

Greece

Hungary

Iretand

ccococol|ffecccBoo

aly

110Y - more 365
Total 550




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.
As of 31/12/2023

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 exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canrying amount of non-derivative
Residual Maturity Country / Region et nets
Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? s " ofwhich: Financial assets at
designated at fair value through value through other
comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Latvia

Luxembourg

Matta

Nethertands

Poland

Portugal

Romania




European
Banking
Authority

eh

Residual Maturity

(mln EUR)

Total gross carrying amount of non-derivative

Country / Region
IS financial assets

Stovakia

On balance sheet

Total carrying amount of non-
derivative financial assets (net

of short positions)

of which: Financial a
for trading

sets held

2024 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

ATLANTIC LUXHOLDCO S.AR.L.

As of 31/12/2023

Direct exposures

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets at fair

of which: Financial assets at

value through other
comprehensive income

amortised cost

Derivatives

Derivatives with positive fair value

Carrying amount Notional amount

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposure
amount

Nominal Provisions

Carrying amount Notional amount

Stovenia

spain

lglootosoo

laloonosoo

Sweden

United Kingdom

Iceland

Liechtenstein

Norway




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.
As of 31/12/2023

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 exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? 1612 asSEIS AL of which: Financial assets at
designated at fair value through value through other

profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Australia

Canada

Hong Kong

Japan

China

Switzerland




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.
As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

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

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions

of which: Financial assets  of which: Financial assets at fair
of which: Financial assets held of which: Financial assets at . o
designated at fair value through lue through other Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost
profit or loss comprehensive income

r2v-avr Other Central and eastern Europe
13v-5v1 countries non EEA

Middle East

Latin America and the Caribbean

Africa

Others

Notesand definitions.

P : appl March 2018,
1% 10%or agrega

@ basis,

@ 4 g portiotio

(@ £.CDS, financial reespect b

Reglons:

. Korea, New Zealand, Russia, San M: and Taiwan

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

Diibout, ran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Suc: Yemen

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Hait, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St Kitts and Nevis, St. Lucia, St. Vincent and . Trnidad and Tobago, Uruguay, Venezuela, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And

Caicos Islands, Virgin Istands (Brtish), Virgi Istands (U.S. .

The Congo, Cote D'k Eritrea, Ethiopia, Gabon, Gambis, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mal, Mauritis, Mauritania, Mozambigue, Namibia, Niger, Nigeria, Rwanda, Sao

Africa: Algeria, Egypt, Morocco, South Aftca, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central Aftican Republic, Chad, Comoros, Congo,
Swaziland, Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns ™ 3

(7)The values for the of order of €04,




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.
As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative
Residual Maturity Country / Region  —
Nominal Provisions

of which: Financial assets  of which: Financial assets at fair
ssets held of which: Financial assets at
designated at fair value through value through other

profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

10-amM[ 0 0
[amM-1v1 0 of
[av-2v 3 3
[2v-avt Austria ° °

faY-5Y[ 0 0
[sv-10v1 0 of
[10Y-more 315 315,

Tot

Belgium

Bulgaria

Cyprus

Czech Republic

Denmark

61 1]

Estonia




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.

As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

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

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region
Nominal Provisions
of which: Financial assets at fair
lue through other
comprehensive income

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

of which: Financial assets held of which: Financial assets at

for trading

Carrying amount Notional amount Carrying amount Notional amount

amortised cost

To-sm1 0 0 0 0 0 0 0 0 0 0 0 0
Tam.avt o o o o o o o 0 o o o 0
tavant o o o o o o o 0 o o o o
tav-ant rond o o o o o o o o o o o o
fav-sv o o o o o o o 0 o o o o
tov-t0vt o o o o - % o o o o o o
a0V more o o o o o o o o o o o 0
Tota 5 2| o o ] | o o o o o o 0
To-am7 0 0 0 0 0 0 0 0 0 0 0 0
fam-avt o o . o . o o o o o o o
Tavavt w 1w . o . 1w o o o o o o
t2v-an e o o . o . o o o o o o o
rav-evt 10 12 . o 10 o o o o o o o
isv-10v1 w w . o w o o o o o o o
101 more o o o o o o o o o . o o
o e £ v o T ] o o o o o o v
To-ant 0 g 0 0 0 0 0 0 0 0 0 0
Tam-avt 5 5 o o s 1 o o o o o o
Tav-a o o o o w0 s o o o o o o
tav-ant comany o a4 o o 0 5 o o o o o o
fav-svi i = o o 118 P o o o o o o
tsv-10v1 437 437 o o 156 1 o o o o o o
110v- more o P o o . o o o o o o o
To-am7
tam-avt
1av-an
rav-ave Croatia
fav-svi
isv-10v1
r10v-more
o
To-ant
Tam-avt
Tav-a
tav-ant srecce
fav-svi
tsv-10v1
a0V more
o
To-am7
fam-avt
1av-an
t2v-an
13Y-5Y1 Hungary
isv-10vt
101 more
o
To-am7 0 g 0 0 0 0 0 0 0 0 0 v
fam-avt @ ™ o o @ o o o o o o o
1av-an o o o o o o o o o o o o
tav-ant et o o o o o o o o o o o o
fav-svi o o o o o o o o o o o o
tsv-10vt o o o o o o o o o o o o
110Y- more o o . o . o o o . o . o
o ] o] 0 o | o o o o o o o 5
To-am7 0 0 0 0 v 0 0 0 0 0 0 v
tam-avt o o o o o o 0 0 o o o o
1av-an o o o o o o 0 0 o o o o
t2v-an ay o o o o o o 0 0 o o o o
fav-svi o o o o o o 0 0 o o o o
isv-10vt 1 19 o o o 19 0 0 o o o 0
1107 more 554 552 o o o 552 o o o o . o




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.
As of 30/06/2024

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 exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canrying amount of non-derivative
Residual Maturity Country / Region et nets
Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? s " ofwhich: Financial assets at
designated at fair value through value through other
comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Latvia

Luxembourg

Matta

Nethertands

Poland

Portugal

Romania




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.

As of 30/06/2024

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 exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canrying amount of non-derivative
Residual Maturity Country / Region et nets
Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? 1612 asSEIS AL of which: Financial assets at
designated at fair value through value through other

profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Stovakia

Stovenia

spain

B
lglornosoo
lelorncosoo

Sweden

United Kingdom

Iceland

Liechtenstein

Norway




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.
As of 30/06/2024

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 exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
of which: Financial assets  of which: Financial assets at fair

ssets held of which: Financial assets at
designated at fair value through value through other

of which: Financial a . .
Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost

profitor loss comprehensive income

Australia

Canada

Hong Kong

Japan

China

Switzerland




European
Banking
Authority

eh

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
ATLANTIC LUXHOLDCO S.AR.L.

As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

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

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

Nominal Provisions

of which: Financial assets

for trading

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

held

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

of which: Financial assets at
amortised cost

Carrying amount

Notional amount @

arrying amount Notional amount

Other Central and eastern Europe
countries non EEA

Middle East

Latin America and the Caribbean

Africa

Others

Notes and definitions.

March 2018,
1% 10%or agrega

@ basis,

g portiotio

@ &..COS, financial

Regions:

. Russia, San M and Taivian

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

Diibout, | Oman, Qatar, Saudi Arabia, Sud: Yemen

Iraq, Jordan, Kuwait, Lebanan, Lib

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Hait, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St Kitts and Nevis, St. Lucia, St. Vincent and . Trnidad and Tobago, Uruguay, Venezuela, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And
Caicos Islands, Virgin Istands (Brtish), Virgi Istands (U.S. .

da, Sa0 1, Seyenell L h Sud

The Congo, Cote D'k Eritrea, Ethiopia, Gabon, Gambis, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mal, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, R

Africa: Algeria, Egypt, Morocco, South Aftca, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central Aftican Republic, Chad, Comoros, Congo,

Swaziland, and Tunisia.

Tanzania, Togo, U

(6) The columns ™ 3

” of e0s.




European N ;

eh Ea:v:m% 2024 EU-wide Transparency Exercise

wthority
Performing and non-performing exposures

ATLANTIC LUX HOLDCO S AR L.
Asof30/09/2023

Cross canying amount Nominatamount Accumutatedimpaitment, accumulated negative changes nfi vale due o Cross caying amount Nominatamount Accumuaed it ccumtt egavechnges vt v o
crditriskand provisions* creditriskand provsions‘
Collateats and inancial Coltateralsand financial
suarantees recelved onnon- X suarantees ecelved onnon-
Ot wich non-performing’ Onon-performing exposures” e Ofwhich non-performing’ Onno-performing exposures e e
pertorming Ofwhichperforming bt past periorming e
due>30 days and <=90

‘Ot which performing but ast

due >30 days and <=90 days ‘On performing exposures’

On performing exposures®

h:detaulted Otwhich stage 3* Otwhich stage 3° Otwhich: dofautted Otwhich Stage 3° Ofwhich Stage 3°

rmin UR

(Cash batances atcentral banks and other demand deposits
Debtsecuriie (including atamortised costand falr vaue

Centralbanks

Otherfinancialcorporations

rfnancial corpo

33,158 258 1325 1325 1133 129 259 24 94 35,118 2 1478 1478 1979 121 05| 304) 11

E o o o o o o o o 15 q o o o o 9 9 9

o o o o o o o 1594 o o o o o o J o

o o o o o o o 1568 o o o o o o o o

herinancia corporations 1 1 1 E o o o 767] i ) ) p 4 o q J
Anancialcorpo 1321 1321 1130 119 252) 22 o) 1011 o 1475 1475 179 114 304 309 119

ofwhich: small and medium:sied enterpris 1309 1309 11 05| 251 2] o7 2471 o 1457 1452 179 & a0 a0 1,090
ofwhich:Loans collateraise by commercia iy 1289 1289 L 109 218 219 966 28,825 o 1497 1497 1359 109 300 2 1,089
—" E E E 2 f p p 167 o 4 4 E i i o o
ofwhich:Loanscollateraise by residentil immovableproperty 9 9 E 2 i B B 159 o 2 2 E 1 1 o o
ofwhich:Credtfo consumptan o o o o o o o o o o o o o o J q
DEBTINSTRUMENTS ather than HFT 1325 1325 1139 124 253) 24 994 43524 2 1473 1473 1,979 123 305 304 111

g whicn




European
e Banking
Authority

(mineun)

(Cash balances at centralbanks and other demand deposits
Dbt securlties(including atamortised cost and falr value)
Gentralbanks
Generalgovernments
Greditinstiutions
Other fnancial corporations
Non-financial corporations
Loans and advances(Including at amortised cost and falrvalue)
Gentralbanks
General governments
Greditintitutions
the inancial corporation
Non-financial corporations
hich: smalland mecum-sized enterpises
Loans collateraised by commercial immovable
s
ateralsed by residential immovable property
hichs Creditfor consumption
DEBTINSTRUMENTS ofher than HFT

OFF.BALANCE SHEET EXPOSURES

Ofwhich performing
due >30 days and <

Gross carnyi

butpast
90 days

amount/Nominal amount

ichnon-performing*

Ofwhich: defaulted

Asof31/03/2024

Accumutated impairment, accumulated negative changes n fai value due to
creditrisk and provisions*

‘Onnon-performing exposures”
On performing exposur

Ofwhich Stage 3° Ofwhich stage 3

2024 EU-wide Transparency Exercise
Performing and non-performing exposures
ATLANTIC LUX HOLDCO S.AR.L.

Asof 30/06/2024.

ross carrying amount/ Nominal amount

Caltaterats and financat

suarantees received on non
erforming exposures ofwhich non-performing'
periormingexp O which erforming butpast

e >30 days and <=90 days

Ot which: defautted Ofwhich stage 3*

‘Accumulated impairment, accumulated negative changes n fai value due to
creditrisk and provisions*

Collaterats and financial
guarantees recelved on non-

‘Onnon-performing exposures” [RTA——

on performing exposur

Ofwhich Stage 3°

which

wfortheat




E . N
eba 232}??5;" 2024 EU-wide Transparency Exercise
uthority Forborne exposures

ATLANTIC LUXHOLDCO S.AR.L.

As of 30/09/2023 As of 31/12/2023

Accumulated impairment, accumulated Accumulated impairment, accumulated

Gross carrying amount of o - ,_ . Gross carrying amount of . - . .
) changes in fair value due to creditrisk  Collateral and financial guarantees received ) changes in fair value due to creditrisk  Collateral and financial guarantees received
exposures with forbearance . » N exposures with forbearance . N
e — and provisions for exposures with on exposures with forbearance measures measures and provisions for exposures with on exposures with forbearance measures
forbearance measures” forbearance measures”

Of which collateral Of which collateral

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

forbearance forbearance exposures with forbearance forbearance exposures with
measures measures forbearance measures measures forbearance
measures measures

(min EUR)

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governm
Credit institutions
Other financial corporations
Non-financial corporations
Loans and advances (including at amortised cost and fair value)
Central banks
General governmel
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises

Households

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice *

Non-performing forborne loans and advances that failed to meet the non-performing exit o
3
criteria

W 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-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign f they are ts. Following this sign convention, information is disclosed with the opposite sign of what is reported according to the FINREP
framework (templates F 18.00/ F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment,
accumulated changes in fair value due to credit risk and provisions') s disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet reported with a p 3

I The information applies only to banks meeting at least one of the criteria for d having a ratio of non-per 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.




E: . N
eba E;‘E:k'?ﬁ;" 2024 EU-wide Transparency Exercise
t it
uthority Forborne exposures
ATLANTIC LUXHOLDCO S.AR.L.
As of 31/03/2024 As of 30/06/2024

Accumulated impairment, accumulated Accumulated impairment, accumulated

Gross carrying amount of o o o . Gross carrying amount of - o __ )
) changes in fair value due to creditrisk  Collateral and financial guarantees received ) changes in fair value due to creditrisk  Collateral and financial guarantees received

exposures with forbearance . » N exposures with forbearance . N

e — and provisions for exposures with on exposures with forbearance measures measures and provisions for exposures on exposures with forbearance measures

forbearance measures” forbearance measures”

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

(min EUR)

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

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice *

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

0
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-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what s reported according to the FINREP
framework (templates F 18.00/ F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment,
accumulated changes in fair value due to credit risk and provisions’) is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet reported with a pc

(3) The information applies only to banks meeting at least one of the criteria for d having a ratio of non-perf 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.
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eba Banking 2024 EU-wide Transparency Exercise

Authority Breakdown of loans and advances to non-financial corporations other than held for trading

ATLANTIC LUXHOLDCO S.AR.L.

hsotsoos26z3 hsoirizzezs Ao soszuze hsosoloszizs
arwhen e orvhen otwieh toans feseel orven otwieh toans e ofwiehoans :
non- and advances Accumulated in non- and advances Accumulated  in fair value due non- and advances Accumulated  in fair value due and advances Accumulated in fair value due

[E‘ A AT = [} 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 o 0 o 0 o 0 o

o " :‘”‘" " EEED 0 o 0 o 0 o 0 o 0 o 0 o 0 o 0 o o o o o o o o o

"The items 3 inf; riskon 3

01), which as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451 - TS on Supervisory reporting.




