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Bank Name Confédération Nationale du Crédit Mutuel

LEI Code 9695000CG7B84NLR5984

Country Code FR

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.



European 2025 EU-wide Transparency Exercise

Eba Banking
Authority Leverage ratio

Confédération Nationale du Crédit Mutuel

(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

72,510

As of 31/03/2025

72,777

As of 30/06/2025

COREP CODE

REGULATION

C47.00 (r0320,c0010)

Article 429 of the CRR; Delegated Regulation (EU)

2015/62 of 10 October 2014 amending CRR

68,600 72,510 C47.00 (r0310,c0010)
964,059 968,185 959,173 961,143 C 47.00 (r0300,c0010)
964,059 968,185 C47.00 (r0290,c0010)

7.12% 7.49% 7.59% 7.59% [A.1)/[B.1]

7.12% 7.49% [A.2)/[B.2]
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capital

Confédération Nationale du Crédit Mutuel
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Overview of Risk exposure amounts

Confédération Nationale du Crédit Mutuel

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,
327527 338611 304,434 313,331 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 89,251 93,234 143,308 153,550

'C02.00 (10250, c0010) - [C 08,01 (10040, <0260, s002) + C 08,01 (r0050, c0260, 5002) + C 08.01 (10060, <0260, 5002)]
Of which the foundation IRB (FIRB) approach 70,128 71,232 56,305 58,244

'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 93,344 94,304 93,587 94,502

C02.00 (10420, c0010]
Of which equity IRB 65,901 67,214 5,943 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 0801 (0060, 0260, 5001) + C 08,01 (10040, c0260, 5002) + € 08.01 (1000, c0260, 5002,)+ € 08.01 (10060, c0260,
Counterparty credit risk (CCR, excluding CVA)' 3,088 3,185 3,384 3,569 5002) + € 02.00 (10460, <0010)]

C02.00 (10640, 0010
Credit valuation adjustment - CVA 535 507 762 710

'C02.00 (10490, c0010]
Settlement risk 1 1 0 0

C02.00 (10470, €0010)
Securitisation exposures in the banking book (after the cap) 1,862 1,850 1,998 2,017

C02.00 (10520, <0010 [+C 002.00:3 (1755, cO10) +C 002.00.3 (7770, <O10]]
Position, foreign exchange and commodities risks (Market risk)"*’ 2,412 2,202 2,487 2,84

'€02.00 (10530, c0010]
Of which the standardised approach 2,412 2,202 2,487 2,244

'C02.00 (10580, c0010) +C 002.00.a (1755, €010)
Of which IMA 0 0 0 0

'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 102 97 92 103

'C02.00 (10680, €0010)
Large exposures in the trading book 0 0 0 0

'€02.00 (10590, €0010]
Operational risk 30,526 30,435 36,514 36,519

'€02.00 (10600, €0010]
Of which basic indicator approach 2,503 2,503

'€02.00 (10610, €0010]
Of which standardised approach 1,179 1,176

€02.00 (10620, €0010)
Of which advanced measurement approa 26,843 26,756

€02.00 (10630, c0010) + € 0200 (10690, c0010) - [C 002.00.a (1755, c010) +C 002.00.:2 (17770, c010)]
Other risk exposure amounts” 2,341 1,657 12,019 10,630

361,597 369,019

€02.00 (10035, €0010)
Floor adjustment 0 0
368,291 374,448 361,597 369,019

) 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,
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Confédération Nationale du Crédit Mutuel

(min EUR)

Interest income

Of which debt securities income

Of which loans and advances income
Interest expenses

(Of which deposits expenses)

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

Net Fee and commission income

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

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

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

Gains or (-) losses from hedge accounting, net

Exchange differences [gain or (-) loss], net
Net other operating income /(expenses)
TOTAL OPERATING INCOME, NET
(Administrative expenses)
(Cash contributions to resolution funds and deposit guarantee schemes)
(Depreciation)
Modification gains or (-) losses, net
(Provisions or (-) reversal of provisions)

(Payment commitments to resolution funds and deposit guarantee schemes)

mmitments and guarantees given)
her provisions)
Of which pending legal issues and tax litigation”’
Of which restructuring®

(Increases or (-) decreases of the fund for general banking risks, net)
(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)

(Financial assets at fair value through other comprehensive income)

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

(of which Goodwill)
Negative goodwill recognised in profit or loss
Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates
Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations
PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS
PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS
Profit o (-) loss after tax from discontinued operations
PROFIT OR (-) LOSS FOR THE YEAR

Of which attributable to owners of the parent

information available onlv as of end of the vear
“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 30/09/2024 As of 31/12/2024 As of 31/03/2025 As of 30/06/2025
32,146 42,526 9,795 18,983
1,478 1,995 637 1,179
21,838 28,867 6,696 13,136
24,824 32,737 7,206 14,138
11,905 15,557 3375 6,447
5174 6,962 1,494 3,298
0 0 0 0
125 147 13 110
5,506 6,234 1,574 3,120
39 51 5 2
42 -18 -8 303
192 375 53 572
23 12 5 -16
0 0 0 0
224 943 235 492
13,027 17,510 4,466 9,450
7,269 9,894 2,788 5,376
34 24 18 19
658 895 218 450
0 0 0 0
78 194 13 259
0 0 0 0
-28 58 20 2
106 136 -33 235
0 E 0 0
0 0 0 0
0 0 0 0
1,557 2,255 583 1,068
-4 -4 1 1
1,561 2,259 582 1,067
4 10 4 0
0 11 0 0
0 0 0 1
929 1,251 243 612
0 0 0 0
4,355 5,469 1,111 2,891
3,603 4,534 722 2,046
0 0 0 0
3,603 4,534 722 2,046
3,598 4,527 719 2,041
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Total Assets: fair value and impairment distribution
Confédération Nationale du Crédit Mutuel
rineuR) As of 30/09/2024 . 0 of 31/03/20 As of 30/06/20
i ¢ 108,281 108,127 97,676 91974 145154 )
34829 1063 2205 2a 32,000 8667 20723 2609 sem 1036 20840 252 2 s 20295 20 [
o 9,016 1919 1,041 6,056 9,290 1745 1159 6386 9,257 1639 1,164 6,455 10,030 2,195 1197 6,637 1ERS 7.8(ali); IFRS 9.4.1.4
o8 s 5 ass w25 & 7 75 w0 11 s 72 s s s = 185 7800019859415
. seat as02 5600 969 58539 st 60 1186 61,430 537 6920 113 602 s6755 4768 1179 [E—
736417 02433 3555 740775 s 73001759412
o o 3976 1 s9m 2 s 1 s 2 aas1 1 4250 o 4053 o 3989 o S ——
228 2am 3229 213 [PE—
370% 3905 ) s
saa71 092301 085209 as8.218 s 150,166
" portfolios, e, “Other assets".

(min £UR)

Gross carrying amount

Asof 30/09/2024

Accumulated impairment *!

Gross carrying amount

As of 31/12/2024

Accumulated impairment *

Gross carrying amount

As of 31/03/2025

Accumulated impairment °

As of 30/06/2025

Gross carrying amount !

Accumulated impairment !

stage2 age
R ——— stage1 Assets with stage 1 (o2 g Assetswith stage 1 g Assets with stage 1 g g et el S
T ssetswithout  significan towithout A% significant Assets without  signifcan gificant RERLE) CEME ssets wiho
by instrument and by G| e age WO gnificantincrease  Stage3 Asetswithout | SETIAN T sage3 o nieont o Stage3 thout | SNt stage increase in stage 3 Assets without  increase in age sgnifcant stage 3
counterparty sector! incrouse incredit  rsk simce gl Creditimpaired  SEETET | in creditisksince  Creditimpaired  significantincrease (S Mo Creditimpaied | SSTESET S B EECL creditimpaired significant ncrease % TR creditimpaired creditrisk since  Credit-impaired  significant increase  creditrisk since  Credit-impaired  increasein  creditrisksince  Credit-impaired
crezse i cre ¢ coseinCredt ol recognition  assets increditisksince ' once it assers ncreaseincreditrisk since nl assets  increditrisksince [ Snce it intal incredirisksince  initial intial assets
risksince itial  recogniton but risksince ntial o Toc 8T inredit A NS ecogntion but risksince ntial  recognition but ineredi sk e recognition but e SIS U R e
recognition ot credit- recogniton ot il recognton ot credi- recogntion not redit- ecoBOn ot credit EECm Lisbacind et i (IR
o credt impail o e o et o et not crdic not redit not redit
e e Z [ZE impaired impaired impaired
Financia assets at far Debt securiies 55027 2 3 2 0 3 57291 3 3 2 0 3 o118 P » 2 0 - 6142 0 2 P 0 u Aanex Vpart 131,46}
value through other
comprehensive income Loans and advances 0 ° ° ° 0 0 0 0 0 0 0 0 3 3 3 o 0 o 0 o 0 o 3 o Aanex Pt 132, 446)
; 1 Debt securiies 12358 s 2 1 a5 12,59 B 2 3 1 15 12728 18 4 3 4 13003 s s 4 s AanexVpart 131,46}
amortised cost
Loans and advances 668,524 8077 18412 7 2150 667,308 55425 18908 732 2250 4730 66693 56939 19475 1707 8528 673091 56309 19657 74 23 9178 Armecv.par 132, ate)
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(mln EUR)

LIABILITIES:

Financial liabilities held for trading

2025 EU-wide Transparency Exercise

Breakdown of liabilities

Confédération Nationale du Crédit Mutuel

Carrying amount

As of 30/09/2024 As of 31/12/2024 As of 31/03/2025

As of 30/06/2025

References

Trading financial liabilities’

Financial liabilities designated at fair value through profit or loss

Financial liabilities measured at amortised cost

Non-trading non-derivative financial 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

25,709 24,036 23,984 23,565]  IFRS 7.8 (e) (ii); IFRS 9.BA.6
0 ol 0| 0 Accounting Directive art 8(1)(a),(3),(6)
2,211] 2,251 2,348] 5,258|  IFRS 7.8 (e)(i); IFRS 9.4.2.2
852,767 860,936 854,825 853,134 IFRS 7.8(g); IFRS 9.4.2.1
0] 0| 0| 0| Accounting Directive art 8(3)
5,047 4,856 4,349 4,124 IFRS 9.6.2.1; Annex V.Part 1.26
-927| -864 -913 -795 IAS 39.89A(b), IFRS 9.6.5.8
3,243 3,428 3,471 3,803| 1A 37.10; 1AS 1.54(1)
1,130 1,405 1,283 1,283 IAS 1.54(n-0)
0| 0 0 0| IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12
16,665| 16,809 15,759 16,475  AnnexV.Part 2.13
0| 0 0 7] 1AS 1.54 (p); IFRS 5.38, Annex V.Part 2.14
0) 0| 0| 0| Annex V Part 1.29
905,844 912,858 905,108 906,854 1AS 1.9(b);IG 6
78,627, 79,442 80,101 81,363 IAS 1.9(c), IG 6
984,471 992,301 985,209 988,218 IAS 1.1G6

@ portfolios which are nNGAAP specific, i.e. which are not applicable for IFRS reporting banks
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Breakdown of financial liabi

es by instrument and by counterparty sector

Derivatives

2025 EU-wide Transparency Exercise

Breakdown of liabilities

Confédération Nationale du Crédit Mutuel

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

Carrying amount

As of 31/03/2025

As of 30/06/2025

References

Equity instruments

Short positions

Debt securities

Central banks

of which: Current accounts / overnight deposits

General governments

of which: Current accounts / overnight deposits

Credit institutions

of which: Current accounts / overnight deposits

Deposits

Other financial corporations

of which: Current accounts / overnight deposits

Non-financial corporations

of which: Current accounts / overnight deposits

Households

of which: Current accounts / overnight deposits

Debt securities issued

Of which: Subordinated Debt securities issued

Other financial liabilities

TOTAL FINANCIAL LIABILITIES

10,864] 11,198] 11,045] 10,371} IFRS 9.BA.7(a); CRR Annex Il
764 809 862 1,153]1AS 32.11; ECB/2013/33 Annex 2.Part 2.4-5
1,632] 1,257 1,467] 1,347| Annex V.Part 1.31
313 18| 15 15]Annex V.Part 1.42(a), 44(c)
22| 18| 15 15|ECB/2013/33 Annex 2.Part 2.9.1
8,745 9,614 9,258 9,738 Annex V.Part 1.42(b), 44(c)
3,431 3,934 3,931 3,829 ECB/2013/33 Annex 2.Part 2.9.1
46,686 44,987 45,159 46,168| Annex V.Part 1.42(c),44(c)
7,310 4,868 5,082} 5,229 ECB/2013/33 Annex 2.Part 2.9.1
49,750 52,971 53,404 48,635| Annex V.Part 1.42(d),44(c)
20,672 25,769 23,877| 20,648 ECB/2013/33 Annex 2.Part 2.9.1
210,203 214,811 206,772 208,086| Annex V.Part 1.42(e), 44(c)
128,898 135,095 129,632 132,047|ECB/2013/33 Annex 2.Part 2.9.1
333,341 333,979 337,417 341,246] Annex V.Part 1.42(f), 44(c)
245,474 246,264 250,337 254,631| Annex V.Part 1.42(f), 44(c)
220,538 219,499 216,884 216,051 Annex V.Part 1.37, Part 2.98

14,023 13,619 14,657 14,138|Annex V.Part 1.37

2,897} 2,936 3,225 3,273|Annex V.Part 1.38-41

885,734 892,079 885,507 886,081
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(min EUR)

Of which: Specific isk
Foreign exchange
Commodities risk

TOTAL RISK EXPOSURE AMOUNT

As of 30/09/2024

TOTAL RISK EXPOSURE AMOUNT

As of 31/12/2024

VaR (Memorandum item)

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

PREVIOU:
(VaRt

S DAY

t-1)

STRESSED VaR (Memorandum item)

MULTIPLICATION

FACTOR (ms) x
AVERAGE OF
PREVIOUS 60

WORKING DAYS

(svaRavg)

2025 EU-wide Transparency Exercise
Market Risk

Confédération Nationale du Crédit Mutuel

INCREMENTAL DEFAULT AND
MIGRATION RISK CAPITAL
CHARGE

ALL PRICE RISKS CAPITAL CHARGE FOR CTP. VaR (Memorandum item)

TOTALRISK
EXPOSURE
12WEEKS 12 WEEKS AMOUNT
EATECLAVAIBLE [Varty AVERAGE LAST MEASURE FLOOR AVERAGE LAST
MEASURE MEASURE MEASURE

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

As of 30/09/2024

PREVIOUS DAY (VaRt-
1)

INCREMENTAL DEFAULT
AND MIGRATIONRISK AL PRICE RISKS CAPITAL CHARGE FOR CTP
CAPITAL CHARGE

STRESSED VaR (Memorandum item)

TOTALRISK

EXPOSURE
12WeEKs 12 WEEKS AMOUNT
AVERAGE FLOOR AVERAC LAST

LasT
\GE
veasuRe | MEASURE weasuRe | MEASURE

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF LATEST AVAILABLE
PREVIOUS 60 (svaRt-1)
WORKING DAYS
(SVaRavg)

As of 31/12/2024

Traded Debt Instrum

Of which: General

Of which: Specific
Equities

ich: General

Of which: Specific risk
Foreign exchange
Commodities risk

As of 31/03/2025

As of 30/06/2025

As of 31/03/2025

As of 30/06/2025

o o o o o o

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 partof

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

add-on for internal template.
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CrdltRisk - Standardised Approach

Confédération Nationale du Creédit Mutuel

Standardised Approach

Asof 30/09/2028 Asof3y/12/208

Value adustments and

original xposure ExposureValue ) Risk exposure amount original Bxposure Exposurevalue ! Risk exposure amount

Value adustments nd

Consolidated data

ments ndertakine () na

e
[rea— s/ 006
Standacdisd Totsl 7 07253

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
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[R—
[ ——
Interatior .
nstiations
Corvarates
of which;SME
Retal
of which:SME
[AGEV:IGTVLICHN cored by mortesees on immovatie srosert and A0C exsosures
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
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Value sdjstments
and provisions

Exposure Value !

ofwhich:defauted ofwhich:defauted

1 o 2 1 o o
1 o 1 1 o o
o o o o o

OriginalExposure
Exposure Value !

fwhich:defauted

1 o 1
n o 1
o o o

Asof 30/06/2025

[p—

Value sejustments
and provisions.

Of which defaulted

2 o o
1 o o
o o

2) el RGLAs and psEs from 01 2025

1RB Approach

Asof31/03/2025

D [Irpe——— I
Exposure Value ! and provisions

ich:defalted

Asof 30/06/2025

riginalExposure ©
Exposure Value !

I defauted

[—
Value adjustments
and provisions.

Of which defaulted

2) el RGLAs and psEs from 01 2025




European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Confédération Nationale du Crédit Mutuel
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 R
of which: Financial assets at
designated 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

10-3m[ g o o 0 o 0 o o o o 2 o
[3m-1v( n 2 o 0 o 2 o o o o o o
[av-2v( 59 59, o 0 EY 9 o o o o o o
[2v-3v( pustria B 37 0 o 2 2 o o o o o o
BY-sv 144 104 o 0 120 25 o o o o o o
[sv-10v( 02 02 o 0 267 36 o o o o o o
[10Y - more 2 2 0 0 2 0 o o o o o o
Toal | w56 o v S0 =] o o o o p o f
To-3m1 3 G o o 0 3 g g g g g o
13m-1v1 46 6 o o 30 15 o o o o o o
ry-2v 34 34 o o 2 8 o o o o o o
12v-3v1 selgiom 167 167 o o 153 15 o o o o o o
1Syl 161 161 o o 139 2 o o o o o o
15y~ 1071 747 7 o o 707 40 o o o o o o
110V - more 13 3 13 o o o o o o o o o
Total 1159] 119 o o 1o5a 1as o o o 0 o o 0
To-3m1
f3m-2v1
r1v-2v1
rav-3vi Bulgaria
13Y-sv[
15y~ 1071
110V - more
Total
To-3m1
f3m-2v1
r1v-2v1
12v-3v1
13y-sv crens
IsY- 1071
v-
Total
To-3m1
f3m-2v1
r1v-2v1
rav-3vi Crech Republic
13Y-sv[
15y~ 1071
110V - more
Total
To-3m1 o o o o o o g g g g o o
f3m-2v1 10] 10 o o o 10 o o o o o o
r1y-2v1 3 o o o o o o o o o o o
12v-3v1 0 0 3 o o 0 o o o o o o
BY-sv1 Denmark 1 1 3 o 1 0 o o o o o o
15y~ 10v1 49 49 o 3 2 2 o o o o o o
110V - more o 3 o o o o o o o o o o
Total e & o o 3 3 o o o o o o o
To-3m1
f3m-2v1
121
f2v-3v1 Estonia
BY-sv1
15y~ 10v1
110V - more
Total




European
e a Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Confédération Nationale du Crédit Mutuel
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 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

To- a1 g 0 0 0 o 0 0 0 0 0 0 0
vt 25 0 o 2 o 0 0 0 0 0 0
1.2t s o o o s 0 0 0 0 0 0
fav-avi - 2 0 o 2 3 0 0 0 0 0 0
.51 10 0 o o 10 0 0 0 0 0 0
-1001 3 0 o s 34 0 0 0 0 0 0
V. 5 o o 5 o o o o o o o
ot e o o S 53 o o o o o o f
To-awT 7050 0 5 o Toin T 700 0 7o oo B
vt 2997 0 o 2052 a5 0 H 0 h 2a 0
1.2t 1502 0 s Loz ot 0 5 0 1 20 0
fav-avi - 1297 0 o sa6 2 1 w0 0 u 122 0
3v-5v1 s626 0 51 1200 275 0 215 1 33 7 0
-1001 5037 as 10 3729 sen M e 7 303 . 0
1101 - more 10025 o0 o 62 san 126 o83 » 51 13 o
ot 2053 Gas 2y To060 FoT) a1 503 Y 500 Sorr 3
vt 5 0 o o 5 0 0 0 0 o 0
11v-2v1 59 0 o o z» 0 0 0 0 0 0
Tav-avi cermny o 0 o 0 39 0 0 0 0 0 0
av-sv( 158 0 o 175 1683 0 0 0 0 1 0
sv-1011 182 0 o 182 o 0 0 0 0 0 0
101 - more 2 o o 2 o o o o o o o
Toat pETS o o Sos oy o o o o o6 o 0
To-anT
T3y
11v-2vi
Tav-svi crontn
av-sv1
isv- 1011
V-
Toat
To-anT
T3y
11v-2vi
Tav-svi crecce
av-sv1
isv- 1011
110 - more
Toal
To-anT e En 0 0 0 En 0 0 0 0 0 0
et o o 0 o 0 ‘ 0 0 0 0 0 0
11v-2vi 0 0 o 0 o 0 0 0 0 0 0
Tav-ai - 0 o 0 o 0 o 0 0 0 0 0 0
av-sv( 2 25 B o 0 s 0 0 0 0 0 0
- 1011 2| 2 2 o 0 o 0 0 0 0 0 0
10 more o o o o o o o o o o o o
el | wl o o o w0 o o o o o o o
To-amT o ™o 0 s o s 0 0 0 0 0 0
13wy o o 0 o o o 0 0 0 0 0 0
Tav-avt 0 o 0 o 0 o 0 0 0 0 0 0
1av-svi 0 0 0 o 0 o 0 0 0 0 0 0
13Y-5Y1 reland 0| 0 0 0 J 0 o o o 0| o o
isv- 1011 0 0 0 o 0 o 0 0 0 0 0 0
10 - more o o o o o o o o o o o o
Total o o o o o v o o o o o o 0
To-amT g s g v 0 0 0 0 0 0
13wy 193 103 0 o 19 o 0 0 0 0 0 0
Tav-av1 o o 0 o o o 0 0 0 0 0 0
12yt iy o o 0 o o o 0 0 0 0 0 0
e 53 53 0 o 53 o 0 0 0 0 0 0
isv- 1011 o ) 0 o ) o 0 0 0 0 0 0
10 - more P 21 P o o o o o o o o o
! G| 6 o o EN o o o o o o o o




European

e h a Banking
Authority

Residual Maturity

(mln EUR)

Country / Region

2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Confédération Nationale du Crédit Mutuel

As of 31/12/2024

Direct exposures

On balance sheet

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
financial assets

. of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
" lesignated at fair value value through other
for trading

through profit or loss comprehensive income

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount

12v-3v1 Lotvia
13v-sv1
I5Y-10v1
-
Total
To-3m1
13m-av1
r1y-avi
r2v-svi Lithuania
13y-sv1
I5Y-10v1
110V - more
Total
To-am1 ] 7% g o g 7% g g g g g 0
am-ave s a5 o 3 36 9 o o o o o o
r1y-2vi 8 82 3 0 &7 15 o o o o o o
r2v-3v1 Loxembourg a8 a8 o 3 P s o o o o o o
fav-svi 10) 10, o 0 o 10 o o o o o o
Isv-10v1 a7 a7s 30 0 387 0 o o o o w0 o
110V - more s s s 3 o 3 o o o o o o
Total 897 857 35 o 530 31 o o o o as o 4
To-3mT
13m-av1
r1y-2vi
12v-3v1 Walta
13v-5v1
I5Y- 1071
-
Total
To-3mT g o g o g o g o o g 3 o
M-yt s 8 o 0 o 8 o o o o o o
r1y-2vi 1 11, o 0 o 1, o o o o o o
r2v-3v1 Nethertands 1 11, o 3 o 11, o o o o o o
13v-5v1 23 23 o 0 1 21 o o o o o o
Isv-10v1 20 220 16, 3 m B o o o o o o
110V - more 89 89 18 3 7 3 o o o o o o
Total 361 361 3 o 23 4 o o o o 3 o o
To-3mT g o o o g 0 o o o o o o
M-yt o 0 o 3 o 0 o o o o o o
r1y-2vi 2 2 o 0 2 0 o o o o o o
r2v-3v1 potand o 0 o 3 o 0 o o o o o o
fav-svi o 0 3 0 o 0 o o o o o o
Isv-10v1 0 0 0 0 o 0 o o o o o o
110V - more 14 14, 14 3 o 3 o o o o o o
otal 16 16 1 o 2 o o o o o o o o
To-amT g g o o g 0 o 0 o o o o
I3m-1v1 51 51 o 3 51 0 o o o o o o
T1v-2v1 26| % o 0 % 0 o o o o o o
r2v-3v1 3 3 3 0 3 0 o o o o o o
13v-sv1 Poruugal 4 4 o 0 4 0 o o o o o o
15v-10¥1 161 161 o 3 161 0 o o o o o o
110V - more 13 3 13 3 o 3 o o o o o o
Total 22, 212 0 o 22 o o o o o o o o
To-amT g 0 o o g 0 o 0 o o o o
M-yt 0 0 0 0 o 0 o o o o o o
T1v-2v1 18 18, 18 o o 0 o o o o o o
r2v-3v1 3 0 3 0 o 0 o o o o o o
13v-svi Romania o 0 o 0 o 0 o o o o o o
Isv-10v1 0 0 0 0 o 0 o o o o o o
110V - more 30 30 30 3 o 3 o o o o o o
otal s a8 8 0 o 0 o o o o o o o




European
e a Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Confédération Nationale du Crédit Mutuel
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 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

To-ami o o o 0 o 0 o o o o o o
fam- 11 o o o o 0 o o o o 0 o o
Tvoavt o o o o 0 o o o o o o o
12v-avt _— o o o o 0 o o o o 0 o o
v svi o o 0 o o o o o o o o o
tsv- 1001 5 M o o 5 o o o o o o o
» 2 1 o 1 o o o o o o o
Toal m m m o » 0 o o o o o o o
To-awT S g 0 0 S 0 0 g 0 0 0 0
fam- 11 o o o o 0 o o o o 0 o o
Tvoavt 1 1 0 o 1 o o o o o o o
12v-avt Sovens o o o o o o o o o 0 o o
sy s s o o s o o o o o o o
tsv- 1001 i 15 o o " o o o o o o o
101 -mere o o o o o o o o o o o o
Toal m m o o w0 0 o o o o o o o
To-awT g g 0 0 g 0 g g g g 0 0
Lo s 13 o o s o o o 0 0 o o
11v-avt o1 101 0 o o1 o o o o o o o
12v-avt aoun 251 251 o o 251 o o o o o o o
[ 270 270 o o 270 o o o 0 o o o
isv- 1001 200 200 o o 200 o o o o o o o
101 -more » 7 M o a o o o o o o o
Toal Y Toon 5 o Ses 0 o o o o o o o
To-awT s g S 0 0 g g g g 0 0 0
fam .11 s H o o o H o o o 0 o o
11v-avt s s o o 0 s o o o 0 o o
12v-avt et o o o o 0 o o o o 0 o o
oy svi o o o o 0 o o o o 0 o o
isv- 1001 o o o o 0 o o o o 0 o o
- o o o o o o o o o o o o
Toal | o o o o o o o o o o o o
To-awT 0 0 0 0 0 0 g g g 0 0 0
fam .11 o o o o 0 o o o o 0 o o
11v-avt o o o o 0 o o o o 0 o o
12v-avt . o o o o 0 o o o o 0 o o
v svi 0 o o o 0 o o o o 0 o o
isv- 1001 2 5 o o 2 o o o o o o o
101 -more 5 5 ;q o » o o o o o o o
Toal W 5 5 o my 0 o o o o o o o
To-awT
fam .11
11v-avt
12v-avt cetond
oy svi
isv- 1001
101 -more
oal
To-am T
faw .11
11v-avt
rav-avi Liechtenstein
av-svi
isv- 1001
101 more
Toal
oo T 0 0 0 0 0 0 0 0 0 0 0 0
Tt o o o o o o 0 0 0 0 o o
11v-2vt o o o o 0 o o o o 0 o 0
[ o o o o o o 0 0 0 0 o o
13Y-5Y1 Norway 0| 0 0 0 J 0 o o o 0| o o
tsv-20v1 1 1 " o o o 0 0 o o o o
101 more s s o o s o o o o o o o
ot i = m o s o o o o o o o o




European
e a Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Confédération Nationale du Crédit Mutuel
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 lesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

ot 5 5 v 0 0 5 5 5 5 5 0 0
[ H o H o . . H H H H H H
oo o o o o o o . a . a o o
T _ H o H . . 0 H H H H H H
[ " o o o o . a . a o o
oo s s “ . " 0 H H H H H H
" > » o ® p . . . . o o
Tt el 5ol o 0 or o 5 5 5 5 5 5 5
T 3 = 5 5 % 5 0 0 0 0 0 0
[ » » H o H N H H H H H H
oo o - o o » » . a . a o o
T _ o o H . zo i H H H H H H
favavt vt - o o Pt o . a . a o o
oo P P 5 . o o H H H H H H
P » v i o o f . . . . o o
Tt e n o 0 o P 5 5 5 5 5 5 T
To-awT Z2o] | 0 v 70| v 0 0 0 0 0 0
o o A H . o o H H H H H H
Tav-ari o p o o o o a a a a . .
T — H o H . . 0 H H H H H H
podbed . B . o . o a a a a . .
Pl : . H . : 0 H H H H H H
o H H o 1 H 0 . . . . . .
i ] 3 v o e 0 v 5 ; 5 ; ; 5
oo o G 0 0 o 0 0 0 0 0 0 0
o e e H . e 0 H H H H H H
(s o » 0 o . o a a a a . .
T o b b H . b 0 H H H H H H
vt m m . o n o a a a a . .
Pl o i H . % 0 H H H H H H
e 7 i H o o 0 . . . . . .
i = = 7 s = o v 5 ; 5 ; ; pn
oo 0 0 5 5 g 5 0 0 0 0 0 0
o . K H . : N H H H H H H
(s o b 0 o - ” a a a a . .
o e o o H . . o H H H H H H
tav-avi - o 0 o . b a a a a . .
Pl b vt : . - M H H H H H H
o oant o ™ 1 s p . . . . . .
e sl e I 5 o0 o : G G G G G 5
oo
Tt
(s
Tvoavt -
tav-avi
or-t0v1
ot omore
o
T Y ™ 5 5 0 = 0 5 0 5 T 0
Tt . : H o 0 : o 0 o 0 o o
froiiol : h . o . B H H H H H N
Tvoavt 2 ) 0 o 0 ) o 0 o 0 o o
13y-svl Switzerland 6 6 0 0 o 6 o 0 o 0| o o
Pl » 5 . 0 o n H H o 0 o o
ot omore . o o 0 o 5 . o . o o o
ot ) 0 0 . m D D 0 D 0 3 D P
o a7 el ol g 5 o > 0 g 0 g 0 0
vt B4 s o o s o o 0 o 0 o o
froiiol H s . o o o H H H H H N
Tvoavt P —— P ss 2 o . o o 0 o 0 o o
fodbed o 15 . o o » H H H H H N
or-t0v1 N e o 0 o o N 0 o 0 o o
ot omore o o P 0 “ 0 . o . o o o
ot ey pYEy 0 s ) 0 D 0 D 0 D D 0




European
Banking
Authority

eha

Residual Maturity

(mln EUR)

Country / Region

Total gross carrying amount of non-derivative
financial assets

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

2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty

Confédération Nationale du Crédit Mutuel

As of 31/12/2024

Direct exposures

On balance sheet

Non-derivative financial assets by accounting portfolio

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

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

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

for trading

Carrying amount

Derivatives

Derivatives with positive fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount

oo 5 5 5 o o o o o o o o o
T3 .11 o o o o o o 0 0 0 0 o o
11v-avt 0 o 0 o 0 o o o o o o o
12v-avt Other Centaland easternEurope o o o o 0 o 0 0 0 0 o o
sy countresnon €A o o o o o o o 0 o o o o
tsv- 1001 o o 0 o o o 0 0 0 0 o o
101 - more . s . o o o o o o o o o
Toal . f 7 o o 0 o o o o o o o
To-awT o m 0 v 0 T 0 0 0 0 T 0
Lot 106 106 o o 0 106 o 0 0 0 . o
Tvoavt 1 116 o o o 1 0 o o o 0 o
12v-avt [ o o o o 0 o 0 0 0 0 o o
av-svt n ™ n o 2 ® 0 0 o o o o
tsv- 1001 s s o o o s 0 0 0 0 o o
. . . o o . o o o o o o o
Toal e ot o 0 s e o o o o o o :
To- T > > 0 0 0 > 0 0 0 0 ™ 0
Tam- 11 s s o o o s 0 0 0 0 o o
11v-avt n P 1 o o . 0 0 0 0 o o
12v-avt . % 2 1 o c s 0 o 0 0 o o
tav-3vi Ltin America and the Caribean » » i H N : o o o o o o
tsv- 1001 203 203 201 o 2 o 0 o 0 0 o o
- 19 2 19 o o o o o o o o o
Toal En £ 75 o % % o o o o s o m|
To-awT S g 0 0 g o 0 0 0 0 g 0
fam .11 5 5 o o M “ 0 o 0 0 2 o
11v-avt 1 w0 0 o o w0 0 o 0 0 2 o
12v-avt e o o 2 o o 2 0 0 0 0 P o
oy svi s s 5 o 10 5 0 0 0 0 o o
tsv- 1001 w 5 1 o o © 0 0 0 0 o o
101 -more o o o o o o o o o o o o
Toal ] 555 5 o | 700 o o o o W o 5|
To-awT o i S 0 Too 7 0 g 0 0 g g
fam- 11 200 200 o o 154 P 0 0 0 0 0 o
1av-av1 1w 187 o o 1 o o o 0 0 0 o
12v-avt et 279 o7 o o B 5 0 0 0 0 o o
Bv-svi 1105 1105 5 o o7 309 o o 0 0 o o
tsv- 1001 1559 159 o o 1301 1 0 0 0 0 15 o
150V - more o0 o s o 3 u o o o o o o
Toal 3500 550 50 o 2650 7o o o o o o o 7
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, to other full or I
(3)The ks didos th exposures i he *Financialases hed frtading” porfllatr fstting he cash short postians hvin the same matuies,
w y 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 transoueroi o partil o centa,reona and ool governments
ot e Tranp
eons

Other advanced non-E€A: srael, Korea, New Zealand, Russia,
Other CEE non-£€A: Albania, Bosnia and Herzegovina, FYR Ma
Diibouts Iran, Irag, Jordan, Ki

Middle East: Bah 1, Leb:

$an Marino, Singapore and Taiwan

cedonia, Montenegro, Serbia and Turkey.

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, Burki
b

d Tunisia.

et basis, whilst the related ‘of which' positions present information on a gross basis.

of short positions)’

Swailand, Tanzania, Togo, U
(6) The colurns "Total "
o “Other’

reported Total the breakdown of

[ and g i the calculation the order of e04.

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

ina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Cite D'ivoire, Equatorial Guines, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Ni

Rwanda, Sa0 Tome And Pr Leone, South Sudan,




European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Confédération Nationale du Crédit Mutuel
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
designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

for tradi
& through profit or loss comprehensive income

Austria

Belgium

=lg

Cyprus

Crech Republic

Denmark

Estonia




European
e a Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Confédération Nationale du Crédit Mutuel
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
designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

for trading
& through profit or loss comprehensive income

To-ami 5 = o 0 5 g o o o o o o
Lot H H 0 o o s o o o o o o
Tvoavt o o o o 0 o o o o o o o
vt - » » o o 2 H o o o o o o
v svi 155 158 0 o 1 u o o o o o o
ov-dont B s 0 o 314 30 o o o o o o
e 1 s o o » s o o o o o o
o Gos | o v e o o o o o o o o
To-awT 755 7566 e 0 T To7 0 g 0 g T 0
Lot o 07 o o sz 1179 o H o 2 1o o
Tvoavt 15 126 0 s 456 536 1 o o 1 10 o
vt e ey 252 0 2 704 1550 o m o s 1o o
sy 252 2526 0 % 1075 Lo 1 10 1 2 5 o
ov-dovt 55 5566 553 1 4253 e 5 19 5 08 % o
101 more 1008 1008 2 550 se0a 100 1 w0 o 5 o
o o 2012 ois o] T ET o1 ot 20 5] Sa08 o o
To-awT T S 0 S T g g g 0 g 0
Lo e 1 o o 1 2 o o o o ™ o
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v
o
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o
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European

e h a Banking
Authority

Residual Maturity

(mln EUR)

Country / Region

On balance sheet

2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Confédération Nationale du Crédit Mutuel

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
financial assets

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

of which: Financial assets held
for trading

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

of which: Financial assets at

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

To-amr
fam- 11
11v-avt
12v-avt v
v svi
tsv- 1001
-
Toal
To-awT
fam- 11
11v-avt
r2v-3vi Lithuania
v svi
tsv- 1001
101 - more
Toal
To-awT 0 0 0 0 0 0 0 0 0 0 0 0
Tam -1 o o o o o o 0 0 0 0 o o
1av-avi 10 10 0 o 107 » 0 0 0 0 o o
12v-avt — o o o o o o 0 0 0 0 o o
fav-svi = » 0 o 14 1 0 0 0 o o o
isv- 1001 524 520 o o 2 s 0 0 0 0 w0 o
110 - more u u u o o o o o o o o o
Total s eos f o D ) o o o o m o o
To-am1
fam .11
tavoavi
12v-avt et
fav-svi
isv- 1001
v
Toal
To-am1 T T 0 0 0 T 0 0 0 0 0 0
fam .11 o o o o o o 0 o 0 0 o o
tavoavi u n 0 o 0 u 0 o 0 0 o o
12v-avt — n u o o o u 0 o 0 0 o o
fav-svi 7 7 o o a % 0 o 0 0 o o
isv- 1001 a2 a2 1 o 262 P 0 o 0 0 o o
110 - more = » o o n 2 o o o o o o
Toal rm I m o En m o o o o o o
To-am1 0 o 0 0 0 o 0 0 0 0 0 0
fam .11 o o o o o o 0 o 0 0 o o
tavoavi 2 2 0 o 2 0 0 o 0 0 o o
12v-avt - o o o o o o 0 o 0 0 o o
fav-svi o o o o 0 o 0 o 0 o o o
isv- 1001 1 1 1 o o 0 o o o o 0 0
110 - more = 5 = o o o o o o o o o
oal n En 5 o > o o o o o o o
To-am T o 0 0 0 o 0 0 0 0 0 0 0
faw .11 150 150 o o 150 0 o o o o 0 0
1av-avt P 2 0 o P o 0 o 0 0 o o
1av-avi o o 0 o o 0 o o o o o o
13y-svy1 Portugal 3 3] 0 0 3 0 o 0 0 0 0 0
isv- 1001 100 104 o o 100 0 o o o o 0 0
110 - more o o o o o o o o o o o o
Toal ) w o o ) o o o o o o o
To-awT 0 0 0 0 o 0 0 0 0 0 o o
faw .11 0 0 0 o 0 0 o o o o o o
1av-avt 0 o 0 o 0 o 0 o 0 0 o 0
12v-avi 0 0 0 o 0 0 o o o o o o
13y-svy1 Romania 0| 0 0 0 J 0 o 0 0 0 0 0
isv- 1001 0 0 0 o 0 0 o o o o o o
110 - more . . . o o o o o o o o o
ool s s s o o o o o o o o o




European
eh a Banking
Authority
2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Confédération Nationale du Crédit Mutuel

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

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

To-amt 0 > g > g > o o o o 5 5
Tt H o o o o o H H H H H H
o o o o o o o o 0 o 0 o o
Tt o o o o 0 o o H o H o H H
e o o o o o o o 0 o 0 o o
5v-s001 o o o 0 o o H o H o H H
v p » o o 2 o o 0 o 0 . .
7] 5 o v . m . v ; v ; - - 5
o g 5 g 5 g 5 0 0 0 0 0 0
Tt o © o o B o H H H H H H
o 5 o o o o o o 0 o 0 o o
Tt o . . o 0 H o H o H o H H
e o o o o o o o 0 o 0 o o
ov-s001 p . o 0 . o H o H o H H
v mae 5 o o o o o o 0 o 0 . .
7] o % v . % . v ; v ; - - 5
ot 5 5 g 5 g 5 0 0 0 0 0 0
v s s o o P o H H H H H o
oot 5 o o o 5 o o 0 o 0 o o
Tt un 20 2 o o 200 o H o H o H H
v vt o0 o o o 0 o o 0 o 0 o o
sv-s00t o o o o o o H o H o H H
10v mere ! p e o o o o 0 o 0 . .
o o] o m v s 0 . : . . : : 5
o T g 5 5 5 g 5 0 ; 0 0 0 0
vt © 0 o o o K H H H H H H
oot o o o o o o o 0 o 0 o o
Tt vt » i o o 30 o H o H o H H
v vt o o o o o o o 0 o 0 o o
sv-s00t o o o o o o H o H o H H
v o o o o o o o 0 o 0 . .
7T w m v . m m - ; v ; - - 5
o T g 5 g 5 g 5 0 ; 0 0 0 0
vt H o o o o o H H H H H H
e o o o o o o o 0 o 0 o o
Tt oo o o o o o o H o H o H H
v vt o o o o o o o 0 o 0 o o
sv-s00t » 2 o o » o H o H o H H
10v mere s s s o o o o 0 o 0 . .
7T o m v . m . v ; v ; - - 5
o T
vt
e
rav-3vi celand
v vt
v 2001
10 mere
ot
ot
vt
ot
12v-3vi Uechtenstein
ov-ovt
v 2001
10 mere
o
T 5 5 g 5 g 5 5 5 5 5 g 5
vt o o o o o o o o o o o o
ot o o o o o o . . . . . .
Tt o o o o o o o o o o o o
13Y-5Y1 Norway 0| 0 0 0 J 0 o o o 0| o o
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European

e h a Banking
Authority

Residual Maturity

(mln EUR)

Country / Region

Total gross carrying amount of non-derivative
financial assets

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

2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Confédération Nationale du Crédit Mutuel

As of 30/06/2025

Direct exposures

On balance sheet

Non-derivative financial assets by accounting portfolio

of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
" lesignated at fair value value through other
for trading

through profit or loss comprehensive income

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount

Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount

To-s1 5 v 2 > o : o o o o o o
o R ; o § o 0 . R . : . .
ol i > H > i > . 0 . 0 . .
el s : ; o ‘ o ; . . . . . .
ot i~ . f > i~ > . . . . . .
il e e N . - ; . . . : . .
- P b 7o 5 H 5 B B B B B B
) o P = : = : . . . . . . o
ot 3 3 0 3 g 3 g 0 g 0 5 5
o B 2 o § H o . R . R . .
ol H z H > » H . . . . . .
el - : : o . o ; . . . : . .
ot e s f > o M . 0 . 0 . .
il o - - ‘ & : . . . . . .
o . i g 5 . 5 i B i B B B
o o e o : o m . . . . . . o
ot T T 3 3 % 3 g 0 g 0 5 5
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il B : B 5 H 5 . . . . . .
v rnctone : ; o ; o . . : . : . .
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. e : 5 p 5 A 5 i B i B i i
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oot 3 5 5 3 = 3 g 0 g 0 o o
T H i o § o § . R . : . .
ool . » B 5 . : . . . . . .
v o b - o . b . . : . : . .
el o - B 5 o : . . . . . o
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% > » 19 5 0 5 i B i B i i
o o - m : o : . . . . . . |
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s
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eb a Banking
Authority
2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Confédération Nationale du Crédit Mutuel

As of 30/06/2025

Direct exposures

Derivatives Off balance sheet

Residual Maturity

(mln EUR)

Country / Region

Total gross carrying amount of non-derivative

On balance sheet

Non-derivative financial assets by accounting portfolio

Total carrying amount of non-
derivative financial assets (net

financial assets "
of short positions)

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

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

of which: Financial assets held
for trading

of which: Financial assets at

Derivatives with positive fair value

Carrying amount

Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount

oot 5 5 5 5 5 5 5 5 5 5 5 5
fanoavi o o o o 0 o o o 0 0 o o
Tt o o o o o o 0 0 0 0 0 0
tavoavt Other Centaland easternEurope o o o o 0 o o o 0 0 o o
sy countresnon €A o o o o o o 0 0 0 0 0 o
ov-dovt o o o o 0 o o o 0 0 o o
101 more 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-awT o o 0 v 0 o 0 0 0 0 T 0
Lot 107 107 o o o w0 o o o 0 7 o
Tvoavt 10 110 o o 1 o 0 0 0 0 2 0
vt N 55 E o o o 55 o o 0 0 o o
av-svt “ “ s o o v 0 0 0 0 0 0
ov-dont i 1 i o 0 s o o 0 0 o o
or- o o o o o o o o o o o o
Toal 55| s 5 0 m o o o o o fm o f
o > > q g 0 > 0 0 0 0 s 0
faavt 1 1 10 o 0 s o o 0 0 s o
11v-avt P % » o » . 0 0 0 0 s o
Tovoort ) % 30 2 o o H o o 0 0 200 o
tav-3vi Ltin America and the Caribean » » ‘ 4 o ¢ o o o o . o
- 2ot 155 185 s o o s o o 0 0 o o
- 15 u 1 o o s o o o o o o
Toal ] £ 76 o o I o o o o 7is o m|
To-awT 5 e S 0 2 0 0 0 0 0 g 0
Lt s P o o o P o o 0 0 2 o
11v-avt 55 55 2 o 0 % 0 0 0 0 2 o
Tovoort e - o 5 o 0 P o o 0 0 s o
[ 1 P n o 0 o 0 0 0 0 o o
- 2ot I o s o 0 % o o 0 0 o o
101 -more » » m o o > o o o o o o
Toal rm 261 7 o 5 s o o o o 5 o 7|
fam- 11 b 163 o o 1 I 0 0 0 0 o o
1av-av1 1 1 o o 5 2 o o 0 0 0 o
12v-avt et 202 P 0 o 2 & 0 0 0 0 o o
Bv-svi 1258 158 s o w07 aas o o 0 0 153 o
tsv- 1001 130 130 o o 1623 18 0 0 0 0 e o
150V - more 5 58 s o 20 P o o o o o o
Toal 320) 5520 5 o Sois w1 o o o o s o i
Notes and definitions.
s template plate C 35, inroduced with the reprtng bl o eporsas of 31 March 201
( exposures of at least 1% of total “Debt d . Cc 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, to other full or partial
(3) The banks disclose the exposures in the "Financial assets held for trading” portfolio after offsetting the cash short positions having the same maturites

booked in all th balance sheet). Irrespective of

@) h (i COS,

the positions
1 and local governments

than @ or partial

the economic substance over the form must be used as a criteria for the identification of the exposures to be ncluded in this column. This tem does not

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.
Libya, Oman, Qatar, Saudi Arabia, Sud:

Middle East: Bahrain, Djibouti, Iran, Irag, Jordan, Kuwat, Leb: 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, Burki
b

Swaziland, Tanzania, Togo, U d Tunisia.

et basis, whilst the related ‘of which' positions present information on a gross basis.

(6) The columns "Total 4 of short positions)’

(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.

ina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Cite D'ivoire, Equatorial Guines, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Ni

Rwanda, Sa0 Tome And Pr hell Leone, South Sudan,
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2025 EU-wide Transparency Exercise

Accumuoted mpaiment sccumulted nagstivs changes n o v dv ol ik and roi

Performing and non-performing exposures

Confédération Nationale du Crédit Mutuel
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European

eba Banking
Authority

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
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

As of 30/09/2024
Accumulated impairment,
accumulated changes in fair value due
to credit risk and provisions for
exposures with forbearance measures
)

Of which on non-
performing
exposures with
forbearance
measures

2025 EU-wide Transparency Exercise

Forborne exposures

Confédération Nationale du Crédit Mutuel

Collateral and financial guarantees
received on exposures with forbearance
measures

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

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 31/12/2024
Accumulated impairment,
accumulated changes in fair value due
to credit risk and provisions for
exposures with forbearance measures
@

Of which on non-
performing
exposures with
forbearance
measures

Collateral and financial guarantees
received on exposures with forbearance
measures

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

DEBT INSTRUMENTS other than HFT

Loan commitments given
LITY OF FORBEARANCE

Loans and advances that have been forborne more than twice ¥/ 0

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

o (3) 0
exit criteria

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

@Eor the on-bal

sheet items,

impairments and

negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is reported according to the

FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 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 commitments are generally reported with a positive sign.

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

5% or above.




European

eb a Banking
Authority

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

(mln 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

As of 31/03/2025
Accumulated impairment,
accumulated changes in fair value due
to credit risk and provisions for

exposures with forbearance measures
@

Of which on non-
performing
exposures with
forbearance
measures

2025 EU-wide Transparency Exercise

Forborne exposures

Confédération Nationale du Crédit Mutuel

Collateral and financial guarantees
received on exposures with forbearance
measures

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

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 30/06/2025
Accumulated impairment,
accumulated changes in fair value due
to credit risk and provisions for

exposures with forbearance measures
@

Of which on non-
performing
exposures with
forbearance
measures

Collateral and financial guarantees
received on exposures with forbearance
measures

Of which collateral
and financial
guarantees received
on non-performing

exposures
forbearance
measures

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
3)

0|

exit criteria

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

(2)For the on-balance sheet items,

and hanges in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information s 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 acredit/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 commitments are generally reported with a positive sign.

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

5% or above.
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eh aﬁL‘i‘a’ﬁS" 2025 EU-wide Transparency Exercise
Authority

Breakdown of loans and advances to non-financial corporations other than held for trading
Confédération Nationale du Crédit Mutuel

AS 0f 30/09/2024 As of 31/12/2024 AS of 31/03/2025
Gross carrying amount Gross carrying amount carrying amount Gross carrying amount
. Accumulated t Accumulated . Accumulated . Accumulated
hich Of which loans negative Of which Of which loans negative Of which: Of which loans negative Of which: Of which loan negative
o and advances _— non- and advances — changes i far non- andadvances  accumulated | ChanBesin fair andadvances  accamulateq | CPENEES N fir
performin subject t impaimment @ Valuedueto performin subjectto impaiment @ ValUe dueto performin subjectto impaiment @ ValUe dueto performin subject to impairment @ | Vlue dueto
. e g credit risk on e P creditrisk on . pesipe credit isk on 5 G credit isk on
of which impairment : of which impairment ‘ of which impairment ‘ impairment
(i EuR) Sk nonperforning Sl nonperforning Sl non-erforming non-performing
exposures exposures exposure: exposure:
AAgriculture, forestry and fishing 13590 553 553) 13,590] 33| o 13412 ssi) ss1] a2 365| o 1362 58 sae| 13621] 383 o 13817 &7 &7 13817) as o
8 Mining and quarrying 23| 16 16| e 10 o 607 1 16| &7, 1 o 593 1 1| 53 16/ o sss| ) a7, 555 3 o
€ Manufacturing 18102] 1082 1082 18,102} 53 o 18,350 1133 1133 18,350) 566 o 18,158 1103 1143 18,158 573 o 18325 1073 1073] 18,325 568 o
D Electricity, gas,steam and air conditioning
4170 6| e8| 4170) 59| o 4370 102] 102 4370) &) o 7| 66| 66| aa70) = o as6t & &) 4554 &) o
suppl
£ Water supply 1,408 3| 3 1408 26| o 1,409| 3| 3 1409 27| o 1391 ) 3| 1391 26, o 1002] | ) 1402 27| o
F Construction 14,836 993 993 14,836] 513 o 15,028 1034 103 15,028 550 o 14879 1,086 1,066| 14,879) s60) o 15164 1,056 1,056/ 15,164 ssq o
G Wholesale and retail trade: 20,804 1429 1429 20804 aag| o 25,200 1473 1473 25,200 ass| o 20,583) 1486 1,086] 20583 02| o 20,101 1536 1,536] 24,101] 997, o
HTransport and storage 1029) 275 275 10229) 139) o 10515] 20 290) 10514 151] o 1037 324 324 10324] 160) o 10163 360 360) 10157] 168 o
1 Accommodation and food service activities 704 &) &9) 7,140 33 o 7113 &%) &%) 7113 a2 o 7,096| 703 703) 7,096] 347, o 7,180) 73] 3] 7,180 350) o
Jinformation and communication a2 174 17 a282] 79| o a361 215 218 a361] 86| o a,196| 168 168 4,196] & o a,125] 17| 172 4125 & o
K Financial and insurance activtie 17,39 as0) as0) 17,39%| 340 o 17333 ase ase| 17,33 316 o 17,278 582 s 17,276] 7 o 17,499 665 &6 17,499) 75| o
L Real estate activities 100633 2142] 2102 100625 1,136 o 101,245 2303 2303 101,237 1,190| o 101,416 2482] 2482 101,408 1231 o 101,936 247 247 101,927 1,277] o
M Professional cientific and technical activities 26880 1604 1644 26880 a50) o 27,195 1488 1480 27,195 s14 o 27,308 1360 1360 27308 739) o 27884 1,099 1,099) 27,880 709) o
N Administrative and support service activities 10708 sos| sos| 10704] 228 o 10819 as0) as0) 10819) 235 o 10,697 s soz) 10697) 52 o 1313 4o aos| 1313] 238 o
0 Public administration and defence,
b o 203 o o 23 o o 254 o o 254 o o 226 o o 226 o o 181 o o 181] o o
compulsory social security
P Education 2207 56| 56| 2,200 3 o 2223 56| 56| 2223 e o 2225 &0 oo 2225 33| o 2253] 61 & 2253 33| o
@ Human health services and social work
ot 11,686 161} 161] 11,686} 110 o 1,755 167) 167] 11,755] 115 o 11816 189) 189) 11,816 123 o 1,773 181] 181 1,773 113 o
R Arts, entertainment and recreation 1979 103 103 1979 saf o 2,086| 101] 101] 2,086 5 o 2,076] 101] 101] 2076 53| o 1.963) 59| 89| 1963 50 o
S Other services. 29,363) a1 a1 29363 53| o 30,097 s so1| 30,097 553) o 29721 a7 a7 2721 554 o 29,800 508 508 29,799) 565 o
s and advances 300328 10.888] 10385 300313 6197] o 03,378 11,119) 1,119 303,365| 6381 o 302,101 11,350] 1,354 302,084 6ant o 304,038 1,181] 18] 30802] 6553] o
¥ The items ‘accumulated impairment’ and ‘accumulated in far value due to creditrisk ¢ are disclosed with a positive sign if they asset. with the
opposite sign of what is reported according to the, F 06.01), which fol based , as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451 - ITS on Supervisory

reporting.

The ‘NACE codes' disclosed in this template F 06.01 are the codes included in Regulation (EC) No 1893/2006 of the European Parliament and of the Council (NACE rev. 2). The latter has been reviewed by the Commission Delegated Regulation (EU) 2023/137 of 10
October 2022 (NACE rev. 2.1) which shall apply to the data transmissions to the Commission (Eurostat) relating to each reference period from 1January 2025. Until the Commission Implementing Regulation (EU) 2021/451 is amended to include the new codes (NACE
rev.2.1), € rev. 2. ref: EBA's Q&A 2024_7158]




