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E:mﬁ;n 2025 EU-wide Transparency Exercise

Authority Leverage ratio

BofA Securities Europe SA

(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 31/12/2024

As of 31/03/2025

As of 30/06/2025

COREP CODE

C47.00 (r0320,c0010)

7,746 9,193 C47.00 (r0310,c0010)
118,399 102,946 126,234 124,725 C 47.00 (r0300,c0010)
118,399 102,946 C47.00 (r0290,c0010)

6.54% 8.93% 7.28% 7.36% [A.1)/[B.1]
6.54% 8.93% [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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Eha oty 2025 EU-wide Transparency Exercise
capital

BofA Securities Europe SA

(nin 0850

own FuNDs

‘COMMON EQUITY TIER 1 CAPITAL (net of deductions and after applyingtransitional adjustments)

Minoriy i n recognit

Adjustments o CETI due to prudential fiters

CET1 capital nstruments of financil sector enties where the int

signfcant investment.

o DTAs that rely on future profiabilty and srisefrom tem

- Holdings of CETL capta ntruments offinancial sector entites wher the nstiuion has a

OWN FUNDS

Transitional period
= ) Amount exceding the 17.65% treshold

Ad1sa () nsufficent co

I ——

L ———

1) Addiional deductions of CET1 Capital due o Artice 3 CRR

1 capital elements or deductons - other

Transitonl adjustments due &

T Capital nstrum:

Transtonsl adjustments due to additons! minoriy nteres

her transitionaladjustments to CETA Capital (/-]

ADDITIONAL TIER 1 CAPITAL (netof deductions and after transitonsl adjstments

ral Tier 1 Capital instruments

1) Excess deduction from T

ver T2 capial

Other Addional Ter 1 Capital components and dec

I Tier 1 transitonal adjustments

TIER 1 CAPITAL (et of deductions and afte transtionaladjustments)

TIER 2 CAPITAL (et of deductions and afte transitional sdjustments)

2Capital companents and deductions

TOTAL RISK EXPOSURE AMOUNT.

‘OWN FUNDS REQUIREMENTS

hih: Transtonal adjustments included

TOTAL RISK EXPOSURE AMOUNT - PRE FLOOR.

COMMON EQUITY TIER 1 CAPITAL RATIO (transitionalperiod)

CAPITAL RATIOS (%

e TIER 1 CAPITAL RATIO (transitional period)

TOTAL CAPITAL RATIO (transitional period)

‘COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period - pre floor)

CAPITAL RATIOS

As of 30/09/2024

)
Transitional period - pre floor TIER 1 CAPITAL RATIO (transiional eriod - pr floor)

TOTAL CAPITAL RATIO (transitional period - pre floor)

71 capi
COMMON EQUITY TIER  CAPITAL flloaded
Fully loaded (CRR2) OMMONEQU - (L g

CET1RATIO (%)

- ‘COMMON EQUITY TIER 1 CAPITAL RATIO (fuly loaded)
Fully loaded (CRR2)"

Adjustments to CET1 due to FRS 9 transitional

Adjustments to AT1 due to FRS 9 transitional arrangements

Memo items

Adjustments to T2 due to RS 9 transitonalarrangements

Adjustments ncluded n RWAS due to RS 9 transitonal arrangements

As of 31/12/2024 As of 31/03/2025 As of 30/06/2025 COREP CODE REGULATION
° ° ° © |wormoconio +coroopoimscanion covo oz ) o
o o 8 o [ e

Fullyloaded CETL CoRe? CopE-

& inther il 3 dislosure.

sanuary 2025

(it valuaton

equirements for instttions using internal model.
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eh Banking 2025 EU-wide Transparency Exercise
Authority

Overview of Risk exposure amounts

BofA Securities Europe SA

RWAs

As of 30/09/2024 As of 31/12/2024 As of 31/03/2025 As of 30/06/2025 COREP CODE
(min EUR, %)

€02.00 (10040, €0010) -[C 07.00 (10090, €020, 5001) + € 07.00 (10110, €020, 5001} C 07.00 (10130, c0220, 5001) + C 08.01 (10040, c0260,
1027 720 98 1599 5001) + C 08,01 (10050, <0260, 5001) + C 08.01 (10060, cO260, 5001) + C08.01 (10040, 0260, 5002) + C 08.01 (10050, c0260, 5002, + C
. "’ 08.01 (10060, €0260, 5002) + C 02.00 (10470, c0010) + C 02.00 (0460, c0010]]

o

Credit risk (excluding CCR and Securitisations)

'C02.00 (10050, c0010)-[C 07.00 (0030, €0220, <001 + C 07.00 (10110, <0220, 5001)- C 07.00 (10130, <0220, s001)]
Of which the standardised approach 1,027 729 948 1,599

'C02.00 (10250, c0010) - IC 08.01 (10040, c0260, 5002) + C 0B.01 (0050, <0260, 5002) + C 08.01 (10060, <0260, 5002)]
Of which the foundation IRB (FIRB) approach 0 0 0 0

'C02.00 (10310, c0010) - [C 08.01 (10040, <0260, 5001) + C 08,01 (0050, c0260, s001) = C 001 {r0DG0, c0260, s001)]
Of which the advanced IRB (AIRB) approach 0 0 0 0

C02.00 (10420, c0010]
Of which equity IRB 0 0 0 0

'C07.00 (10090, <0220, 5001) + € 07.00 (10110, <0220, s001)+ C 07.00 (10130, c0220, 5001 + C 08.01 (10040, cO260, 5001) + C 08,01 (10050,
0260, 5001) + C 08.01 (10060, <0260, 5001) + C08.01 (10040, 0260, 5002) + € 08.01 (10050, cO260, 5002,) + C 08.01. (10060, <0260,
Counterparty credit risk (CCR, excluding CVA) 18,696 18,127 17,936 18,489 5002) + C 02.00 (10460, €0010)]

'C02.00 (10640, €0010]
Credit valuation adjustment - CVA 4,740 5,048 5,196 5,614

'C02.00 (10490, c0010]
Settlement risk 244 276 21 133

C02.00 (10470, c0010)

Securitisation exposures in the banking book (after the cap) 3 3 3 3

'C02.00 (10520, c0010) [+C 002.00.3 (755, <010) +C 002.00.3 (17770, cO10)]

Position, foreign exchange and commodities risks (Market risk)"*’ 11,000 13,083 13,848 14,637

'€02.00 (10530, c0010]
Of which the standardised approach 1,246 1,052 1,125 1,033

'C02.00 (10580, c0010) +C 002.00.a (1755, €010)
Of which IMA 9,753 12,031 12,723 13,604

'C19.00 (10010, cO6O1)12.5.+C 20.00 (r0010,0450) 12,5 -MAX(C 24.00(r0010, c0050),C 24.00(0010,c0100),C 24.00(r0010, cO110))*12.5

Of which securitisations and resecuritisations in the trading book 39 309 320 340

C02.00 (10680, c0010)

Large exposures in the trading book 0 0 0 0

'€02.00 (10590, €0010]
Operational risk 2,484 2,756 2,927 2,927

C02.00 (10600, c0010]

Of which basic indicator approach 0 0

'€02.00 (10610, €0010]
Of which standardised approach 2,484 2,756

€02.00 (10620, €0010)

Of which advanced measurement approa 0 0

€02.00 (10630, c0010) + € 0200 (10690, c0010) - [C 002.00.a (1755, c010) +C 002.00.:2 (17770, c010)]

Other risk exposure amounts'” 0 0 0 0

40,880 43,402

€02.00 (10035, €0010)
Floor adjustment 0 0
38,194 40,021 40,880 43,402

) The positions "of which" are for information and do not need to sum up to Credit isk (excluding CCR and Securitisations).
1 On-alance 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.

¥ In response to changes to the reporting framework, certain RWEA arising from market risks, previously presented under ‘Other risk exposure amounts', are presented in the row 'Position, foreign exchange and commodities risks (Market risk)'starting from March 2025,




Eurapean
Eb it 2025 EU-wide Transparency Exercise
Market Risk
BofA Securities Europe SA

INCREMENTAL DEFAULT

VaR (Memorandum item) STRESSED VaR (Memorandum item) AND MIGRATION RISK
CAPITAL CHARGE

INCREMENTAL DEFAULT AND
VaR (Memorandum item) STRESSED VaR (Memorandum item) MIGRATION RISK CAPITAL
CHARGE

ALL PRICE RISKS CAPITAL CHARGE FOR CTP ALL PRICE RISKS CAPITAL CHARGE FOR CTP
MULTIPLICATION TOTALRISK MULTIPLICATION TOTALRISK
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT MULTIPLICATION ) EXPOSURE MULTIPLICATION ) EXPOSURE
PACTOR(MX  oneviousoay  AVERAGEOF  LaTeSTAVALABE Svent:  ZZWEEKS BWEHS g AMONTBCTOR(MOX cvousoavens  Avector  umstavaus 2V g AED |y | W
AVERAGE OF PREVIOUs " | L TR a " AVERAGE  LASTMEASURE  FLOOR AVERAGE |\ AVERAGE OF PREVIOUS 5 @ e sy AVERAGE AVERAGE 0 e
60 WORKING DAYS MEASURE MEASURE 60 WORKING DAYS @ MEASURE MEASURE
WORKING DAYS WORKING DAYS
(VaRavg) (VaRavg)

(min EUR) (sVaRavg) (svaRave)

As of 30/09/2024 As of 31/12/2024

As of 30/09/2024 As of 31/12/2024

Of which: Specific isk
Foreign exchange
Commodities risk

As of 31/03/2025 As of 30/06/2025

Traded Debt Instrum
Of which: General
Of which: Specific

Equities

ich: General
Of which: Specific risk
Foreign exchange s
Commodities risk
10

13,604

9 12,723

add-on for internal template.

110 CRR). Both the own fund requirements for these CIU positions and

Market risk template does not include CIU positions under the particular approach for position risk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) a) CRR)- For internal model banks, it also does not include certain add-ons imposed by the sup
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eha Saneng, 2025 EU-wide Transparency Exercise
CrdltRisk - Standardised Approach

BofA Securities Europe SA

Standardised Approach

Asof 30/09/2028 Asof3y/12/208

orignal xposure ExposureValue ) Risk exposure amount

Value adustments and
o orignsl xposure Exposurevalue ! Risk exposure amount

Value adustments nd

Consolidated data

ments undertakine (1)
1)
[rea— 1 o
Standacdisd Totsl 7 o 3015 o

Standardised Approach

2 of 30/09/2020 asof 31/12/2020

[—

[R—

original posure Exposure Value [Ep— original Exposure Exposure value ' Risk exposure amount

provisions provisions

FRANCE Socurd o mrteasns  immouablesxooerts st ADE s

Standardised Approach

Asof 30/09/2024 Asof3y/12/200

[ ———
Resiona sovernments o loca uthortes
[r—
[ ——
[————
nstiations
Corvarates
of wich;SME
Retal
of which:SME
VLT3 o ICDTOTV I sccures b merteaces on immeablearooert and ADC excosures
of wich;SME
Exposures i default
s sssocited withoarticular ieh risk
Subordinated debt excosures

Standardised Approach

Asof 30/09/2020 Asot3y/12/2020

e e

[ ———
Resiona sovernments o loca uthortes
[R—
[ ——
Interatior .
nstiations
Corvarates
of which;SME
Retal
of which:SME
UNITED STATES [T SEE ARy ——
of which:SME
Exposures i default
ems sssocted withoarticular i risk
Subordinste debt excosures
Covered bonds

Clams on nsitutions and coroorate with 3 ST redit asessment
et

————tr]
couiy
prse—

Sindarised Totai

Standardised Approach

A of 30/09/2020 asot3y/12/2020

Value adustmentsand

[ET—
[ r— Exposurevalue " Risk exposure amount original oo Exposurevalue ! Risk exposure amount L

[ ——
Resiona sovernments o loca uthorktes

of which:SME

of which:SME
GERMANY Secured b marteases on immavable oroperty and AD xcasures
of which:SME

Exposures i default
ems sssocted withoarticular i risk

P ———

Covered bonds

Clams on nsitutions and coroorates with 3 ST redit asessment
pre————"tr}

couiy

prse—

Sandarised Totai
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2025 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

BofA Securities Europe SA

Asof 30/09/2024

Exposure vlue "

orignal posure

LUXEMBOURG [ e

[p—

Standardised Approach
Asof31/12/2020
Value adustments and

[ ——
e orignal posure Exposurevalue ! Risk exposure amount e

Asof 30/09/2024

original posure Exposure Vaue ¥

NETHERLANDS [ SOua R

[r——

Standardised Approach

Asof3y/12/200

Value adustments and

Value adustments and o
5 original posure Exposure Value [rpe——

Asof 30/09/2024

original posure Exposure Vaue ¥

[ p————r—
Resiona sovernments o loca uthortes
[r—
[ ——
[————
nstiations
Corvrates
ot which
Retal
of which:SME
Secured by martsases on immvable oroperty and ADC exasures
of wich;SME
Exposures i default

s

s sssocited withoarticular i risk
Subordinate debt excosures

[r——

Standardised Approach

Asof3y/12/200

Value adustments and " Value adustments and
rovsion original Bxposure Exposure vale [rpe—— pt

Asof 30/09/2020

[ ———
esionl overnments o loca uthorktes
[r—
[ ——
Interatior .
nstiations
Corvarates
of wich;SME o
Retal o
of which:SME o
BELGIUM Secured by marteases on immavable oroperty and ADC exoasures o
of wich;SME o
Exposures i default o
ems sssocted withoarticular i risk o
P ———
vered bonc
Clams on nstitutions and coroorates with 3 ST redit asessment
pre————"tr}
couiy
prse—

[rrp——

Standardised Approach

asot3y/12/200

[re——

Value sdustments and

ccccccofioooos

Stndarised Totai

A of 30/09/2020

[ r— Exposure Vlue "

[ ——
Resiona sovernments o loca uthortes

of wich:SME

of which:SME

Secured b marteases on immavable oroperty and ADC exasures
of which:SME

Exposures i default

ems sssocted withoarticular i risk

Subordinste debt excosures

Covered bonds

Clams on nsitutions and coroorate with 3 ST credit asessment

e ————"tr}

couiy

prse—

Standardised Approach

asot3y/12/2020

Value adustmentsand " " [ET—
revions orgina Bxposirs [rs— [r—— s

Sindarised Totai

A of 30/09/2020

origns Exporure Exposure Vlue "

[ p————r—
s orlocalauthorities
it
rl Develooment Banks
[U————
nstiutions
of which:SME
Retal
of which:SME
DENMARK Secured b marteases on immovable oroperty and ADC exoasures
of wich:SME
Exposures i default
ems sssocted withoarticular ieh risk
ST ——

P
e ————"try
couiy

prse—

Risk eposur

Standardised Approach

asot3y/12/2020

[ —— .
i amour

Value sdustments and
provisor prov

original Bporre Exposrevaloe ™ Risk exposu s
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eha Saneng, 2025 EU-wide Transparency Exercise
CrdltRisk - Standardised Approach

BofA Securities Europe SA

Standardised Approach

Asof31/03/2025 Asof 30/06/2025

original posure Exposure Vlue ® S — [P p— original Bxposure

Exposurevalue ! Risk exposure amount

Consolidated data :

Collctive investments undertakings (c
prves—
Standacdised Total 7 o

Standardised Approach

asof 31/03/2025 2 of 30/06/2025

o w [—
original posure Exposure vale [p— [P p— original posure Exposure Value! [r— o

FRANCE o oy e
o

Standacdised Total 7 o
et

Standardised Approach

Asof3y/03/2025 Asof 30/06/2025

original Bxposurs Euposrevalue ) Risk exposure amount [P ———— original posure

[
[ R — T

[ ——r—
Resiona sovernments o loca uthorities
[r——
Muliters Develooment Banks
[ —
nstiutons
UNITED KINGDOM o o
Exposures in default o o o
[ ——————
o o o
Clims on nsitutions and coraorate witha ST credit asessment 1707 =1
e ————tr} o o
cauir o o
prs—— o o
Standardised Tota o

Standardised Approach

Asof 31/03/2025 A of 30/06/2025

original posure Exposure Value [rrp—— [P — g Exposurevalue " Risk exposure amount

P Value sdustments and

UNITED STATES red by mortesees on Immovable broserty and ADC exsosures
Fuhich SVE

[ o o
ems sssoited withoarticular i risk

pordinsted debt excosures o o o o o o
Covered bonds o o o
Claims on nsiutions and coroorate witha ST redit asessment 1n 1m 519 20 202 o
e ————"rtry o o o o o o
o o 0 o o o
o o o ° o o

o o

0 orrt o, preme———

Standardised Approach

asof 31/03/2025 A of 30/06/2025

z o Value sdustments and
[ r— rem— [ p— original posure Exposure Valse! [rp—— L

[ ————
o o o
0 o o o
0 o o o
GERMANY red by mortesees on Immovable broserty and ADC exsosures o o o o
Fuhich SVE o o o o
detaut o o o o o o
ems sssocted withoarticular i risk
pre—p—— o o o o
o o o o
152 ) e )
o o o o
0 o o o
o ° o o
o o

0 orrt o, pren———
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eha Saneng, 2025 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
BofA Securiies Europe SA
P p—

Asof31/03/2025 Asof 30/06/2025

Value adustments nd

original xposure Exposure Value ® S — [P p— orignsl xposure Exposurevalue ! Risk exposure amount

LUXEMBOURG [yt

Standardised Approach

Asof3y/03/2025 Asof 30/06/2025

Value adustments and

original posure Exposure Vaue ¥ ——— [ERmE——— original Bposure ¥ Exposrevalue ! Risk exposure amount

NETHERLANDS (SO

Standardised Approach

Asof3y/03/2025 Asof 30/06/2025

Value adustments and

original posure Exposure Vaue ¥ ——— R p— original Exposure Exposure value ! Risk exposure amount

[ ————
Resiona sovernments o loca uthorities

Standardised Approach

Asof 31/03/2025 Asof 30/06/2025

original posure Euposrevalue " Risk exposure amount [ p— original Bposure ¥ Exposrevalue " Risk exposure amount

Value sdustments and

BELGIUM o 0 o o
eniswie o o o o
Exposures in default 13 o o o o o
ems sssoited withoarticular i risk
R — o o o o
Covered bonds o o o o
Claims on nstiutions and coroorate with 3 ST credit asessment @ 115 115 )
e ————rtry o o o o
o o o o
o ° o o
o o
0 orrt o, pren———

Standardised Approach

A of 30/06/2025

asof 31/03/2025

Value sdustments and
visons

[ r— Exposure Vlue " Value adjstments nd provs original Bpoure Exposurevalue ) Risk exposure amount

[ ———r—
Resiona sovernments o loca uthorites

which: S
e by mortesees on immovable orogery and ADC exposures
Fuhich SV

detaut

ems sssocted withoarticular i risk

pre—p——

Covered bonds

Claims on nsiutions and coroorate witha ST redit asessment

e ————rtry

0 orrt o, prene———

Standardised Approach

asof 31/03/2025 A of 30/06/2025

Value adustments and

amount R p— original Bporre ExposureValue ¥ Risk exposure amount fhsime

orignsl Bxporure Exposrevaloe ™ Risk exposu

[ —————
Resiona sovernments o loca uthorites
[r—

[T ——
[i—————

DENMARK Secured bu morteazes on mmovable roserty and ADC exposures
n:SME
detaut
sssoisted with batclar hiehrsk
Subordinated debt exoosures

——

onds
Clams on nsiutions and coroorste witha ST redit asessment
P ————try

couty
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Credit Risk - IRB Approach

BofA Securities Europe SA

Original Exposure

Of which:
(min EUR, %) defaulted

Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Consolidated data Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity
Collective Investments Undertakings (CIU)

As of 30/09/2024

Risk exposure amount
Exposure

Value
Of which:

defaulted

IRB Approach

()

Value Original Exposure
adjustments
and provisions Of which:

defaulted

As of 31/12/2024

Risk exposure amount Value
Exposure

adjustments
Value

Of which: and provisions
defaulted

Other non credit-obligation assets

IRB Total ®)

™ Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques
(e.g. substitution effects).

@ Incl. RGLAs and PSEs from Q1 2025

¥ IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.
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Credit Risk - IRB Approach

BofA Securities Europe SA

IRB Approach

As of 31/03/2025 As of 30/06/2025

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

Exposure N Exposure N
value @ adjustments Value adjustments
alue s e
Of which: Of which:  and provisions Of which: Of which;  and provisions

(min EUR, %) defaulted defaulted defaulted defaulted

Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Consolidated data Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity
Collective Investments Undertakings (CIU)
Other non credit-obligation assets

IRB Total ®)

™ Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques
(e.g. substitution effects).

@ Incl. RGLAs and PSEs from Q1 2025

¥ IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.
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General governments exposures by country of the counterparty

BofA Securities Europe SA

Residual Maturity

(min EUR) On balance sheet

As of 31/12/2024

Direct exposures

Non-derivative financial assets by accounting portfolio

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

Total gross carrying amount of non-derivative

Country / Region
financial assets

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

of which: Financial assets held
for trading

Austria

250 250 250
117 117 117

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

of which: Financial assets at

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

Carrying amount Notional amount

Belgium

Cyprus

Crech Republic

Denmark

Estonia
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General governments exposures by country of the counterparty

BofA Securities Europe SA

As of 31/12/2024

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

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region
financial assets

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

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

for trading lesignated at fair value

through profit or loss

Carrying amount Notional amount

Nominal

Carrying amount Notional amount
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European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BofA Securities Europe SA
As of 31/12/2024

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

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets

Nominal

. : of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held of which: Financial assets at
for trading designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

12v-3v1 Lotvia
13v-sv1
I5Y-10v1
Y - mor
Total
To-3m1
13m-av1
Tv-avi
r2v-svi Lithuania
13y-sv1
I5Y-10v1
110Y - more
Total
To-3m1 ol 0 o o o 0 o T34 o T34 o o
am-ave of 0 o 3 o 0 & 1829) 1 201 o o
fy-2v( o 0 o 0 o o 13 58| o ol 0 o
12v-3v1 [— o 0 o 0 o 0 3 100] 0 o 0 0
13y-svl o 0 o o o 0 o o o o 0 0
I5Y- 1071 s s s 0 o 0 0 o o o 0 0
110V - more 13 3 o o o o o o 525 3.887) o o
Total o 5 o o o o 84 2661 526 4222 o o o
To-3m1
13m-av1
fv-2v(
12v-3v1 Walta
13y-svl
I5Y- 1071
v-
Total
To-amT % % % o o 0 o o o o o o
13m-av1 56, 56 56 0 o 0 0 o 0 o 0 0
fv-2v( o o o o o 0 o o o o 0 0
12v-3v1 Netherlands o 0 o 0 o 0 0 o 0 o 0 0
13y-svl 8| 8 8 o o 0 o o o o 0 0
I5Y- 1071 317 317 317 0 o 0 0 o 0 o 0 0
110V - more % % % o o o o o o o o o
Total 506, 506 506 o o o o o o o o o o
To-3m1 o 0 o o o 0 o o o o o o
13m-av1 o 0 o 0 o 0 0 o 0 o 0 0
fv-2v( o 0 o o o 0 o o o o 0 0
12v-3v1 potand o 0 o 0 o 0 0 o 0 o 0 0
13y-svl o o o o o 0 o ol o ol 0 0
1sy- 101 of 0 o 0 o 0 o ol o ol o o
110¥ - more o o o o o o o o o o o o
Total o o o o o 0 o o o o o o )
T0-3m1 T T T o o 0 o o o o o o
13m-1v1 ol 0 o 0 o 0 o ol o ol o o
y-2v1 o o o o o 0 o o o o 0 0
r2v-3v1 1 1 1 0 o 0 o ol o o o o
13v-sv1 Poruugal 3 33, 33 o o 0 o o o o 0 0
1sy- 101 53 53 53 0 o 0 o ol o ol o o
110¥ - more 3 3 3 o o o o o o o o o
Total %2 52 ) o o o o o o o o o o
T0-3m1
I3m-1v1
y-2v1
T2v-3v1 Romania
13v-sv1
15v-10¥1
110¥ - more
Total




European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BofA Securities Europe SA
As of 31/12/2024

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

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets

Nominal

. . of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

for tradi
& through profit or loss comprehensive income

Slovakia

Slovenia

Spain

Sweden

To-3m1 [ 52
13m-1v1 10| 1%0

United Kingdom

Iceland

Liechtenstein

Norway




European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BofA Securities Europe SA
As of 31/12/2024

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
Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets
Nominal

. . of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
for trading designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Australia

Canada

Hong Kong.

Japan

<

china

Switzerland

T2v-3v1 Other advanced economies non




European
e a Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BofA Securities Europe SA
As of 31/12/2024

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

Total gross carrying amount of non-derivative

Residual Maturity Country / Region
financial assets

Nominal
of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held of which: Financial assets at
o designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount
& through profit or loss comprehensive income

12v-avt Other Centaland easternEurope
v svi countresnon €A
tsv- 1001
101 - more
Toal
To-awT 0 0 0 0 0 0 0 T 7757 0 0
fam- 11 0 o o o o o 0 2019 o o o o
11v-avt 0 o 0 o 0 o o o o o o o
12v-avt [ 0 o o o o o 0 0 0 0 o o
v svi 0 o 0 o 0 o o o o o o o
tsv- 1001 0 o o o o o 0 0 0 0 o o
. o o o o o o o o o o o o
Toal o o o 0 o 0 o g A 207 o o En
To- T 0 0 0 0 0 0 0 0 S S 0 0
Tam- 11 0 o o o o o 0 0 0 0 o o
11v-avt 0 o 0 o 0 o 0 0 0 0 o o
12v-avt . 0 o o o o o 0 o 0 0 o o
tav-3vi Ltin America and the Caribean o o o H o H o o o o o o
tsv- 1001 0 o o o o o 0 o 0 0 o o
- o o o o o o o o o o o o
Toal o o o o o 0 o o o o o o o
To-anT
fam .11
11v-avt
12v-avt i
av-sv1
tsv- 1001
101 -more
Toal
To-anT o & ™ T 0 0 0 0 g 0 g g
fam- 11 S 2 o o 0 o 0 0 0 0 0 o
1av-av1 55 55 o o 0 o o o 0 0 0 o
12v-avt et o o o o 0 o 0 0 0 0 o o
Bv-svi 0 o o o 0 o o o 0 0 o o
tsv- 1001 0 o o o 0 o 0 0 0 0 0 o
150V - more o o o o o o o o o o o o
Toal 25 2 m o o o o o o o o o Fe
Notes and definitions
s template plte 33, noduced with th reorting bl o eporsas of 31 March 201
¢ exposures of atleast 1% of total “Deb d X non-domestic sovereign exposures of 10% or Where the is not met, aggregate "Others'.
(2) The exposures reported cover only exposures to central, regional and local basis, o other counterparts with full or partial government guarantees.
(3)The ks didos th exposures i he *Financialases hed frtading” porfllatr fstting he cash short postians hvin the same matuies,
@ n fre.co5 bookedinall balance shet). especiveof ‘ the osiions
theccanomic substanc overth fornmus b usd 2.3 e frthe Gentcation ofth exposure o beIncldd n s caurn, T e doss ot {othr than soveree o para by conta, reona nd ocal governments

not the Transp:

Regions
Other advanced non-EEA: srael, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan
Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti Iran, Irag, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sud United Arab Emirates and Yemen

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . 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 lslands, Virgin slands (British), Virgin lsands (US.).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'ivoire, Equatorial Guines, Eitrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, $20 Tome And Pr hell Leone, South Sudan,
Swaziland, Tanzania, Togo, U b d Tunisia.

(6) The columns "Total 4 of short positions)’ et basis, whilst the related ‘of which' positions present information on a gross basis.

& ‘Other’ reported Total the breakdown of [ and g i the calculation we. the order of e04.

(8) Information on Non-derivative financial assets by accounting portfolo s not included for Institutions applying NGAAP.



European
eh a Banking
Authority
2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

BofA Securities Europe SA

Residual Maturity

(min EUR) On balance sheet

As of 30/06/2025

Direct exposures

Non-derivative financial assets by accounting portfolio

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

Total gross carrying amount of non-derivative

Country / Region
financial assets

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

of which: Financial assets held
for trading

Austria

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

of which: Financial assets at

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

Carrying amount Notional amount

Belgium

Cyprus

Crech Republic

Denmark

Estonia




European
e a Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BofA Securities Europe SA
As of 30/06/2025

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

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets
Nominal
of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets at
jesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

of which: Financial assets held
for trading

To-amt 5 > 5 > g > w ™ o o 5 5
[ - @ B o s o H 5 H H o o
o s o 5 o s o » 72 ’ - o o
T . H o o o 0 o M Lo : » o o
[ w0 w0 w0 o o o » 20me ” o o o
oo sy e o o 0 o o oo o 500 o o
e s o s o o o 20m0 Pl o ™ . o
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European
eh Banking
Authority

2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

BofA Securities Europe SA

As of 30/06/2025

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

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

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets
Nominal
) ) of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held of which: Financial assets at
e s designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Latvia

Lithuania

g 5 |

Luxembourg

Malta

Netherlands

Poland

Portugal

Romania




European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BofA Securities Europe SA
As of 30/06/2025

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

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets

Nominal

. : of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held of which: Financial assets at
for trading designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Slovakia

Slovenia

Spain

Sweden

United Kingdom

Iceland

Liechtenstein

Norway




European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BofA Securities Europe SA
As of 30/06/2025

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
Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets
Nominal

. . of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
for trading designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Australia

Canada

Hong Kong.

Japan

<

china

Switzerland

T2v-3v1 Other advanced economies non




European
e a Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BofA Securities Europe SA
As of 30/06/2025

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

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

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region
financial assets

Nominal
of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
for trading lesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

r2vavi Other Central and easter Eurape
fav-svi countiesnon EEA
5v-10v1
01 more
Tota
To-amT 3 5 3 5 g 5 B 3 g 9 g g
fam- vt o 0 o 0 o 0 2 2408 o o o o
Tav-avi o 0 o 0 o 0 o o o o o o
r2vavi i ot o 0 o 0 o 0 o o o o o o
fav-svi o 0 o 0 o 0 o o o o o o
5v-10v1 o 0 o 0 o 0 2 2| o o o o
v o 0 o 0 o 0 o o o o o o
Toat o o o 0 o v f | o o o o
To-amT 9 5 g g o 5 o o o g g g
fam-avi o 0 o 0 o 0 o o o o o o
Tav-2vi o 0 o 0 o 0 o o o o o o
f2vavi . o 0 o 0 o 0 o o o o o o
r2v-3u Ltin America and th Carbbean 0 0 0 H 0 0 o o o o o o
5v-10v1 o 0 o 0 o 0 o o o o o o
v o 0 o 0 o 0 o o o o o o
Tora o o o o o o o o o o o o o
To-amT
fam- a1
Tav-2vi
f2vavi e
fav-svi
5v-10v1
101 more
Tora
To-amT = 7 ™) 5 & v g g g g g g
fam-avi 199 199 o 0 o 0 o o o o o o
fav-2v( 102 0 o 0 o 0 o o o o o o
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Notes and definitions
i templae plate C 33, ntroduced wih thereporting licable for reports 3 of 31 March 2015
¢ exposures of atleast 1% of total “Deb d X non-domestic sovereign exposures of 10% or Where the is not met, aggregate "Others'.
(2) The exposures reported cover only exposures to central, regional and local basis, o other counterparts with full or partial government guarantees.
(3) The bank scosetheexposures i the “Finanial ssts heldfortading” portfoio fter offseting the cash shot posiions hvinthesame maturies
@ n fie.co5 booked n i alnce shee). irespective of | the posions
the economic substance cverth fom must e used as aciteia for theidenticationof th exposures o beIncluced nthis colurn, This e coes ot (otherthn sovereig or partial by centra, regiona and local governments

not the Transp:

Regions
Other advanced non-EEA: srael, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan

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

Middle East: Bahrain, Djibouti Iran, Irag, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sud United Arab Emirates and Yemen

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . 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 lslands, Virgin slands (British), Virgin lsands (US.).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'ivoire, Equatorial Guines, Eitrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, $20 Tome And Pr hell Leone, South Sudan,
Swaziland, Tanzania, Togo, U b d Tunisia.
(6) The columns "Total 4 of short positions)’ et basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the ‘Other’ bucket s calculated subtracting from the reported Total the breakdown of the listed countries. As a resultof precision and rounding in the calculation we accept an approximation in the order of e0d.
(8) Information on Non-derivative financial assets by accounting portfolo is not ncluded for insttutions applying nGAAP.



