1. CAPITAL
DEO019
Landesbank Baden-Wurttemberg

31/12/2012 30/06/2013
Million EUR / RWA Million EUR / RWA

Capital position CRD3 rules References to COREP reporting

A) Common equity before deductions (Original own funds without hybrid instruments and governmen 10.605 12,860 COREP CAl1 W|th ut Hybrid instruments and government support measures other
support measures other than ordinary shares) (+) ! th ordinary shar

Of which: adjustment to valuation differences in other AFS assets @ (-/+) 0 / Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

B) Deductions from common equity (Elements deducted from original own funds) (-) -391 //_/ COREP CA 1.3.T1* (negative amount)

Of which: IRB provision shortfall and IRB equity expected loss amounts (before tax) (-) 142 /- /;3q|—1f #) hed by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8 included in
C) Common equity (A+B) 10,214 10.7% 12 502 14.0% ‘

Of which: ordinary shares subscribed by governmen t 1164 | | |Paidup ordinary shares subscribed by governmen t
D) CoCos issued before 30 June 2012 according to EBA Common Term Sheet (+) 0 ////////////////n//////////////// EBA/REC/2011/1

E) Other Existing government support measures (+) 0 ////////////% .

F) Core Tier 1 including other intruments eligible and existing government support measures (C+D+E) 10,214 14.0%

7 N t amount included in T1 own funds (COREP line 1.1.4.1a + COREP lines from
G) Hybrid instruments not subscribed by governmen t 4,461 1 1.2.2***01 to 1.1.2.2***05 + COREP line 1.1.5.2a (negative amount)) not subscribed
4 / __|by governmen t

H) Tier 1 Capital (F+G) 14,675 _ 16 6% COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)
) RWA

CRR / CRDIV memo

Common Equity instruments under A) not eligible as CET1 (under CRR) 224 At les 26(1) point (c) and 26(2) of CRR
Adjustments to Minority Interests 71 // / At le 84 of CRR

DTAs. that rely on futu-re p'rofitability (net ?f ass-ociated DTL)- | | - _ 1,265 /2*;2'}] 36(1) point (c) and 38 of CRR [new COREP CA4 fines {12 + 1.3- 2.2.1-
g:cljd:s;f?é;?:vcez?:::r:gswmems of financial sector entities: reciprocal cross holdings, non significant 666 ////////-//////// cles 35(1) point (9. (1) and (), 43, 44 andl 45 of CRR

RWA for Credit Value Adjustment Risk (CVA) 3,428 / 2,930 / A ticles 381 to 386 of CRR

Notes and definitions
(1) The amount is already included in the computation of the eligible capital and reserves and it is provided separately for information purposes.

items

Explanatory footnotes

2013 EBA transparenc y exercise



2. CREDIT RISK
as of 31 December 2012 DEO019
L Baden-Wiirttemberg

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **
: LTV % ** (as of
All couterparty countries 31/12/2012) F-IRB A-IRB

STA F-IRB A-IRB STA F-IRB A-IRB STA

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted Non defaulted  Defaulted Nnndehu\led Defaulted  Non-defaulted Defaulted

Central banks and central governments
Institutions / | - - $ : - - - B 0
Corporates X X - - g 8 - - - X - / 259
Corporates - Of Which: Lending - - -
Corporates - Of Which: SME 78
Retail 4 - - - - , - - - - X - 119
Retail - Secured on real estate property 0
Retail - Secured on real estate property - Of Which: SME
Landesbank Baden-Wiirttemberg Re!:ﬁaucl) u :ssmd;:v;ela::tme property - Of Which: non-SME . 0
Retail - Other Retail 118
Retail - Other Retail - Of Which: SME 41
Retail - Other Retail - Of Which: non-SME - 78
Equity i 1,110 - - - - - B B - . 13
Securitisation 12,867 - - - § - X B B B Rk B B A B
7
Other non-credit obligation assets 2,133 . . - , - . . - ////////////////-//////////////// - , 23
TOTAL 187,401 X , , . 2,153 414
Securitisation and re-securitisations positions deducted from capital * | - W////////////%-W////////////%

Notes and definitions
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

Counternarty Gountry @ LTV % ** (as of
ounterparty Country 31/12/12012) F-IRB ARB

Central banks and central governments ///////// g - - ' - . - . . . . R

Corporates //////////////// , , : : ‘ , - . . , //////// ////////// : /// | w
Corporates - Of Which: alised Lending /////////// , - - - - 2 - - - - - ////////////////_/ ////////// - :/ A -
Corporates - Of Which: SME // ////////// X - - R . - - - § //// -V 0 77

//// //

STA A-IRB STA F-IRB A-IRB STA

F-IRB

Non-defaulted ~ Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non defau\led Defaulted Ncm defau\led Defaulted Nun deiaulted Defaulted

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME

Germany Retail - Qualifying Revolving - 7 /
Retail - Other Retail i i /////////////J - - - - ) - - - N - - / , 109
Retail - Other Retail - Of Which: SME 7/ - - - - § - - - - //////// ///% -7 /) 41
Retail - Other Retail - Of Which: non-SME " - - - - - - - - - - - - -1 68
Equity /////////////// =
Securitisation .

Other non-credit obligation assets ///////////////

TOTAL /////////////
Securitisation and re-securitisations positions deducted from capital * //////////////%

\‘
.

\\

3 -
1 m®=m

1, 525

\

\

323

N\

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 31 December 2012

DEO019
Baden-Wiirttemberg

Counterparty Country @

Central banks and central governments

% ** (as of
31/12/2012)

//////////////

F-IRB

Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted ~ Non-defaulted  Defaulted

Exposure values (as of

A-IRB

31/12/2012) **

STA

F-IRB

Non-defaulted ~Defaulted ~ Non-defaulted —Defaulted

RWA (as of 31/12/2012) **

A-IRB

Non-defaul

STA

Value adjustments and provisions (as of

F-IRB A-IRB

31/12/2012) **
STA

lted Defaulted Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

5 s

:

1 =N

: ///////////

///////////////////////////

rates
Corporates - Of Which: SME

- ///

/////

Retail

- ____

1 .

Retail - Secured on real estate property

3 B @

T

Retail - Secured on real estate property - Of Which: SME

////////////////-///////////////

: ///////////////

Retail - Secured on real estate propertv - Of Which: non-SME

Retail - Qualifying Revolving

—

/

Retail - Other Retail

Retail - Other Retail - Of Which: SME

T

y ////////

- //////_/ __

Retail - Other Retail - Of Which: non-SME

-

-

\

2

' |

5 =

-

\

1 === @

]

\

]

L

ositions deducted from capital *

5T e
I

1
]

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
not included in RWA

* Refers to the part of Securitization exposure
** As explained in the Guidelines

that is deducted from capital and is

Central banks and central governments

%
31/12/2012)

.

F-IRB

Non-defaulted ~ Defaulted

Ex| alues (as of 31/12/2012) **

A-IRB

efaulted  Defaulted Non-defaul

STA

ted  Defaulted

F-IRB

RWA (as of
ARB

31/12/2012) **

Non-defaulted  Defaulted Non-defaulted  Defaulted Non-default

STA

Value

F-IRB

ted Defaulted Non-defaulted  Def:

1

Institutions

.

Corporates

] @

mn B

//////////////

Corporates - Of Which: Lending

///////////////////////////////

____

__ /-// /

Corporates - Of Which: SME

////////////

Retail

Retail - Secured on real estate property

Ee ——
/////////-////////

==

Retail - Secured on real estate property - Of Which: SME

T e omme

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

4 —

___

Securitisation

////////////////-////////////////

.

//////////////-// //

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise




2. CREDIT RISK
as of 31 December 2012 DEO019
L Baden-Wiirttemberg

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

) LTV % ** (as of
Counterparty Country 311212012) F-IRB AIRB STA F-IRB ARB STA F-IRB A-RB STA

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted Non—defau\led Defaulted Non—defau\led Defaulted Ncn-defaulled Defaulted

Central banks and central governments

Institutions

Corporates ) - - - - - - 1
Corporates - Of Which:
Corporates - Of Which: SME 4 %

7 7
Retail - - - - - - - - / | - 1

Lending

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME
Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME 7 / - - - - - - - - - - - - /// ////_/ / //
Retail - Other Retail - Of Which: non-SME ; . - - - - - - - - - - - - ////// / _/

France

Equity

Securitisation

3 ////////////////

TOTAL / . . 2
4

Securitisation and re-securitisations positions deducted from capital * . , - - - - - - - - - - - - ///////////////-//////////////// -

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Other non-credit obligation assets

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 31/12/2012) **

RWA (as of 31/12/2012) * Value adjustments and provisions (as of 31/12/2012) **

Counternarty Gountry @ LTV % ** (as of
ounterparty Country 31/1212012) F-IRB ARB

Central banks and central governments ////////////////
Institutions ////////////////

Corporates

Corporates - Of Which: i Lending - - - 7 - - /////////// -/
Corporates - Of Which: SME - - - - - - - - - - - ’//////////////////

Retail - - - - - - - - - - N 0

STA

F-IRB A-IRB STA F-IRB A-IRB STA

Non-defaulted ~ Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non defau\led Defaulted Nnn defau\led Defaulted Non deIauIted Defaulted

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME 0.0% : //////////////_//////
Retail - Qualifying Revolving : )\ - - - - bl - bl h - - - - 7 / /_/

Retail - Other Retail
Retail - Other Retail - Of Which: SME N
Retail - Other Retail - Of Which: non-SME [
Equity -
Securitisation
Other non-credit obligation assets
TOTAL . . ! o
7

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 31 December 2012 DEO019
L Baden-Wiirttemberg

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

LTV % ** (as of

Counterparty Country 31/12/2012) F-IRB A-IRB STA F-IRB A-IRB STA F-IRB A-IRB STA
Non-defaulted ~ Defaulted Non-defaulted ~Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments ' 0 3 - - - - - - - - - ////////////////-//////////////// - ///////////////
Institutions / ) - - - - - - - - . . ////////////////-/////////////// -

T — : S : - S — i
Corporates - Of Which: Lending . ] - - - - - - - - - - . jjjme||||||

Corporates - Of Which: SME / | - - - - - - - - - - - /////////////% ///////////////% - /// -
Retail - Secured on real estate property . - - - - - - - - - - ///////////////-%///////////// - -
Retail - Secured on real estate property - Of Which: SME . - - - - - - - - - - - N /////////////// -///////////////

Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - /
Retail - Qualifying Revolving

. . T T T T — T T : :

Reai Ol Real0f Wich no SE - - i - i i - : - - : : - < — //////////
Eauity | | - - - - - - - - - - - - //////////////// -/////////// - ////////////////

Other nor-redit obigation assets I | - - - - - - - - - - - - //////////////// -//////////////// - ////////////////

TOTAL X 0

\

\

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 31/12/2012) **

RWA (as of 31/12/2012) * Value adjustments and provisions (as of 31/12/2012) **

Counternarty Gountry @ LTV % ** (as of
ounterparty Country 31/12/2012) F-IRB ARB

STA A-IRB STA F-IRB A-IRB STA

F-IRB

Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted Defaulted

Central banks and central governments ////////// - - - - - - - - - - //////////////“//////////

Corporates ////////////// , - - - - - - - //// / /////////////
Corporates - Of Which: i Lending ///// - - - - - - - - - // /_// //
Corporates - Of Which: SME ////////%

et %////////////% , - : , , - - : : : /////////// -//////// ] o
Retail - Secured on real estate property .59 - - - - - - - - N N /// %-W N / -

Retail - Secured on real estate property - Of Which: SME .09 - - - - - N - - - - N - ////////////////-%//////////////,
Netherlands Retail - Secured on real estate property - Of Which: non-SME . - - - - - - - - - - - - 7/;{//5//////////-////////////////

Retail - Qualifying Revolving %//////, - - - - - - - - - - - - //// //// , /// :
ReilOner Rt - Of Wiich: non-SHE . : : : : - : - - - - - j / /

Other non-credit obligation assets /////////
Securitisation and re-securitisations positions deducted from capital * //////////////%

Equity
Securitisation

- — j 5
/// 1

\
L
A\

\&
_

\

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 31 December 2012 DEO019
L Baden-Wiirttemberg

RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

Exposure values (as of 31/12/2012) **

(as o
® LTV % ** (as of
Counterparty Country 31/1212012) F-IRB A-IRB STA F-IRB ARB STA F-IRB STA

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non- defaulted efaulte n-defaulted Defaulted

Central banks and central governments //////////////// - - - - - - - - - - //////////-//////////////// - /////////
Institutions 2 - - - - - - - - ////////////////-%///////////// - ////////////// -
Corporates / 0 o - - - - - 7 / ///////-/ /////// - /////////////// -6

Corporates - Of Which: Lending :/ ﬁ - - - - - - - - - - - ///////////-////////////// - ////////////////
Corporates - Of Which: SME 7 | - - - - . . - - // ///////// _/ ___ /////

Retai - Secured on eal estate property % - - - - - - - - - - //////////////// -////////////// : -
Retail - Secured on real estate property - Of Which: SME .0% /////////4/&/&//-/////////////////

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving

| S T I S S N I I /////////////-//////// ? :

Rt oer R —Of Wi non STIE i | Z : i i - i - : : : - a8 - ? 1
Eauity 7 7/ - - - - - - - - - - ///////////// -// ___ -
Securitisation 7/ A - - - - - - - - - - - - ////////////////-///////////

Other non-credit obligation assets

Switzerland

ecuritisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securlllzallon exposure that is deducted from capital and is not included in RWA
* As explained in the Guidelin

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) **
STA

@i c @ LTV % ** (as of
ounterparty Country 31/12/2012) F-IRB A-IRB

Central banks and central governments /////////
isttions / /////////

Corporates
Corporates - Of Which:
Corporates - Of Which: SME

et 1 : : : : : : - : : ' T //////////////- //////// : ] | .
Retail - Secured on real estate property - - - - - - - - - - ////////-//////// - /

Retail - Secured on real estate property - Of Which: SME : - - - - - - - - - - - 1 BB
Retalil - Secured on real estate property - Of Which: non-SME | 0.0 - - - - - - - - - - - - ////////////////-////////////
Retail - Qualifying Revolving : 2 - - - - - - - - - - - - ////////////////-////////////////

F-IRB A-IRB
Non-defaulte

Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted

Lending

Retail - Other Retail ///// 4 - - - - - - - - - ./ //////%-,//////////////%
Rela\::Ol:eV Relaf::O:W:!c: SMt_E / i - - - - - - - - - - - - :////4/{?/{4?//%-2//4//////////// -

Other non-credit obligation assets

TOTAL / Y 3
R — Securitisation and re-securitisations positions deducted from capital * P J - - R N - _ - N R R N N W////////////%-W////////////%

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 31 December 2012 DEO019
L Baden-Wiirttemberg

Exposure values (as of

31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **
LTV % ** (as of

31/12/2012) STA

Counterparty Country © F-IRB A-IRB F-IRB A-RB STA F-IRB A-RB STA

Non-defaulted  Defaulted Non-defaulted ~ Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted — Defaulted

Centralbanks and central governments , : - - - - - - - - 5 s @ ]

Institutions 7 / - - N - N - - N - - ////////////////n//////////////// - ////////////// -
Corporates | | - - - - - - - ] n/////////////// 1| 0
Corporates - Of Which: ialised Lendin / _ - - - - - - - - - - o - -
Corporates - Of Which: SME :/ ] - - - - - - - - - - - - ////////////////-/////////// a -
Retall | - - - - - - - - - - ] === @ ] 0

Retail - Secured on real estate property - - - - - - - - - - - - ////////////////-//////////////// - ///////////////
Retail - Secured on real estate property - Of Which: SME .0% - - - - - - - - - - - - ///////////-////////// - /
Retail - Secured on real estate property - Of Which: non-SME | .0% - - - - - - - - - - - ////////////////-/////////// - ///////
Ireland Retail - Qualifying Revolving / 4 - - - - - - - - - - - - /////////-// / - ///////////////

Retail - Other Retail - Of Which: SME . i - - - - - - - - - - - - //// //A /////////////% - / ///////

r non-credit obligation assets - - /

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of ty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
* Refers to the part of Secur posure that is deducted from capital and is not included in RWA

** As explained in the Guidel

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013

DEO19

Landesbank Baden-Wiirttemberg

All couterparty countries

Central banks and central governments

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) **

LTV % ** (as of

30/06/2013) F-IRB

A-IRB STA F-IRB A-IRB

Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted ~ Non-defaulted  Defaulted

STA

Institutions

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME

Landesbank Baden-Wiirttemberg Retail - Secured on real estate property - Of Which: non-SME

Retail - Oualifvina Revolvina

Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Counterparty Country @

Central banks and central governments

Exposure values (as of 30/06/2013) **
LTV % ** (as of
30/06/2013)

.

F-IRB A-IRB STA

A-IRB

F-IRB

Non-defaulted ~ Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted

RWA (as of 30/06/2013) **

STA

Value adjustments and provisions (as of 30/06/2013) **

F-IRB

////////// | o]
| [ e

— [w

////7/?7??7////-//////////?///
-

—’_ | -V
////////////////_////////////////

-~ —

. -
////////////////_’///////////////A
7 'mm |||

- —
= =
a =m=. @

1,817

]

A-IRB

Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

3 B

STA

Value adjustments and provisions (as of 30/06/2013) **

F-IRB

A-IRB

STA

Non-defaulted  Defaulted Non defau\led Defaulted Ncm defau\led Defaulted Ncm defau\led Defaulted

Institutions

.

/////////-////////

Corporates

.

143

//////// e

Corporates - Of Which: i Lending

___

.

Corporates - Of Which: SME

.

N, w3

Retail

////////////

%//////////-///////{;{//

Retail - Secured on real estate property

-
W

Retail - Secured on real estate property - Of Which: SME

— =

Retail - Secured on real estate property - Of Which: non-SME

- ///_//

Germany Retail - Qualifying Revolving

////////////////-////////////

Retail - Other Retail

Retail - Other Retail - Of Which: SME

o

Retail - Other Retail - Of Which: non-SME

.

7////////// -////////

Equity

\

L

Securitisation

\\
L

.

Other non-credit obligation assets

\

.

TOTAL

\

//////////

Securitisation and re-securitisations positions deducted from capital *

N\

L

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise

185

67

103

103

37

67

13

3 ////////////////
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2. CREDIT RISK
as of 30 June 2013

DE019
Landesbank Baden-Wiirttemberg

Counterparty Country @

Central banks and central governments

(as of

LTV % **
30/06/2013)

//////////////

Exposure values (as of 30/06/2013) **
F-IRB A-IRB

Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted ~ Non-defaul

STA
lted Defaulted

RWA (as of 30/06/2013) **

F-IRB A-IRB

STA

Value adjustments and provisions (as of 30/06/2013) **

F-IRB A-IRB

STA

Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

5 s

1 s

///////////////////////////

-1 s

rates
Corporates - Of Which: SME

Retail

: ////////////////-////////?2?////

Retail - Secured on real estate property

3 B @

: |

Retail - Secured on real estate property - Of Which: SME

////////////////-///////////////

Retail - Secured on real estate propertv - Of Which: non-SME

/

Retail - Qualifying Revolving

-___

\\
L

Retail - Other Retail

T

\\
-

Retail - Other Retail - Of Which: SME

- //////_/ __

N

Retail - Other Retail - Of Which: non-SME

-

' |

-

\\

5 =

N

£

1 === @

N

N\

5T e
I I

]

ositions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
not included in RWA

* Refers to the part of Securitization exposure
** As explained in the Guidelines

that is deducted from capital and is

Central banks and central governments

%
30/06/2013)

.

Ex| alues (as of 30/06/2013) **
F-IRB A-IRB
Non-defaulted ~ Defaulted

efaulted  Defaulted Non-defaul

STA
ited Defaulted

F-IRB A-IRB

RWA (as of 30/06/2013) **

STA

Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted

1

F-IRB

1

Institutions

.

] @

A

Corporates

//////////////

T

Corporates - Of Which: Lending

____

///////////////////////////////

__ /-// /

Corporates - Of Which: SME

////////////

Retail

Ee ——
/////////-////////

Retail - Secured on real estate property

==

Retail - Secured on real estate property - Of Which: SME

T e omme

Retail - Secured on real estate property - Of Which: non-SME

- -

Retail - Qualifying Revolving

|

Retail - Other Retail

.

//////////-////////;//

1T T

Retail - Other Retail - Of Which: SME

-

Retail - Other Retail - Of Which: non-SME

_____

. —

-

\
L

Equity

////////////////-////////////////

3

\
L

Securitisation

.

]

\&

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

//////////////-// //

\\

\\

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 DEO19

Landesbank Baden-Wiirttemberg

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

) LTV % ** (as of
Counterparty Country 30106/2013) F-IRB AIRB STA F-IRB ARB STA F-IRB A-RB STA

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments //////////////// - - - - - - - - - ////////////////-//////////////// ~ ///////////,

s _ g - S E—— /////////—/////////////// 55—
R S Y Y | B _— - — —

Retail - Secured on real estate property . - - - - - - - - - - ///////////////-%///////////// - ///////////////4
Retal - Secured on real stte property - Of Whih: SWE . - - - - - - - - - - - - //////////////// -/////////////// d

France Retail - Secured on real estate propertv - Of Which: non-SME L 0.0% - - - - - - - - - - //// / / N ’////////////////:

Retail - Qualifying Revolving

\
\
§
\
_

s T T | T 1T o ////////////-//////// 3
e oo e o e —— B — B — S — S — —

Equty | | - - - - - - - - - - - 3 . @ /
Securitisation | , - - - - - - - - - ] == 2@ 5
Other non-credit obligation assets | / - - - - - - - - - - - - ////////////////-//////////////// -

TOTAL / ! . 2
4

Securitisation and re-securitisations positions deducted from capital * . , - - - - - - - - - - - N = -

.
L

.

\&
L

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

LTV % ** (as of
30/06/2013) F-IRB AIRB

Non-defaulted ~ Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted Defaulted

Central banks and central governments //////////////// - - - - - - - - //////////////“%///////// - ////////

Corporates - - - - - //////////////// ///////////////
Corporates - Of Which: i Lending - - - - - - - - - - /////////// -/ ////
Corporates - Of Which: SME g - - - - - - - - - - W//////

Retal - Secured on rea ssate property - - - : - : - : - : ///////////// -//////////////// : -
Retail - Secured on real estate property - Of Which: SME .09 - - - - - - - - - - - - ////////////////-///////////////

Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - - //////////////_/////////
Retail - Qualifying Revolving : )\ - - - - bl - bl bl - - - - 7 / /_/ //

Retail - Other Retail 7/ / , , N N N : - - - /////////-//////// / ;)

Retail - Other Retail - Of Which: SME 2 - - - - - - - - - - - - 1 ] - 2/ -
Retail - Other Retail - Of Which: non-SME . A - - - - - - - - - - - -y -V -1 . 0
Equity / _ - - - - - - - - - - - -1 -/ _ -
Securitisation | | - - - - - - - - = 2@ s

Other non-credit obligation assets ,/ / - - - N - N - - - - - - ////////////////-//////////////// _ 7///////////////:

TOTAL 3 3 0

Securitisation and re-securitisations positions deducted from capital * | A - - - - - - - - - - - - W////////////%-%////////////% - %////%

Counterparty Country @ STA

F-IRB

A-IRB STA F-IRB A-IRB STA

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 DEO19

Landesbank Baden-Wiirttemberg

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

) LTV % ** (as of
Counterparty Country 30106/2013) F-IRB AIRB STA F-IRB ARB STA F-IRB A-RB STA

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments //////////////// 3 - - - - - - - - - ////////////////-//////////////// ~ ///////////,

T — - S E—— : 5 I /////////-/////////////// =
Corporates - Of Which: Lending 7 / 7 - - - - - : - . . - . — s @ - /////////////////

Corporates - Of Which: SME 7 - - - - - - - ,//////////////% ///////////////% )
Retail - Secured on real estate property . - - - - - - - - - - ///////////////-%///////////// - ///////////////4
Retail - Secured on real estate property - Of Which: SME . - - - - - - - - - - - - ///////////////-/////////////// - //////////////

Retail - Secured on real estate property - Of Which: non-SME _o0% - - - - - - - - - - //// / / -

Retail - Qualifying Revolving / 2 - - - - - - - - - - ;/////////////%
Reta - Othe et / | - : - : : : : : - : : ///////// -//////// |
Retail - Other Retail - Of Which: SME 7 4 - B - - B - - - B B - - ////_/// . -
Retail - Other Retail - Of Which: non-SME | . - - - - - - - - - - - - v -

Eauity | | - - - - - - - - - - - - //////////////// -/////////// 5
Other nor-redit obigation assets I _ - - - - - - - - - - - - //////////////// -//////////////// @

TOTAL % 0

.
L

.

\&
L

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

LTV % ** (as of
30/06/2013) F-IRB AIRB

Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted Defaulted

Central banks and central governments ////////// - - - - - - - - - - //////////////“//////////

Corporates ////////////// , ' ' ' - ' ' ' ////// /////////////
Corporates - Of Which: i Lending T - - - - - - - - - /_// ]
Corporates - Of Which: SME ////////% - - - B

I : : - : : : : ///////////////— . — i :
et %////////////% , - : , , - - : : 1 =B === 0
Retail - Secured on real estate property .29 - - - - - - - N N - /// %-W - -

Retail - Secured on real estate property - Of Which: SME .09 - - - - - - - - - - - - ////////////////-%//////////////,
Netherlands Retail - Secured on real estate property - Of Which: non-SME ] - - - - - - - - - V/;%//;////////// ] ////////////////

Counterparty Country

STA F-IRB

A-IRB STA F-IRB A-IRB STA

Retail - Qualifying Revolving D777 - - - - - - - - - //// 7 ]
ReilOner Rt - Of Wiich: non-SHE . : : : : - : - - - - - j / /

//////// 5 ] -
/// N

.
.
.

Equity
Securitisation

\
L
A\

\&

Other non-credit obligation assets

TOTAL

\

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 DEO19

Landesbank Baden-Wiirttemberg

[SGLEERETES f 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

(as o
0 LTV % ** (as of
Counterparty Country 30/06/2013) F-IRB A-IRB A-IRB STA F-IRB

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted N aul I Defaulted N df \ll Defaulted

Corporates / , \ - - - - N ’ / ///////-/ /////// - /// ! i
Corporates - Of Which: Lending :/ 0 - - - - - - - - - - - ///////////-//////////// - -
Corporates - Of Which: SME :/ A - — - - - - - - - - - ///////////_// /////

Retail - Secured on real estate property 5% - - - - - - - - - - ////////////////-////////////// - -
Retail - Secured on real estate property - Of Which: SME 00:/: /////////4/&/&//-/////////////////

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving

Retail - Other Retail :/ /; - . /////////-//////// /j 1

Retalothr Retal 0 Whih no SVE E , : : : - - i - - : : - T - — | 1
Eauity / | - - - - - - - - - - ////////////// -// ____ - 4

Securitisation 7/ A - - - - - - - - - - - - ////////////////-/////////// - "//////////////%
Other non-credit obligation assets - - - - - - - - - - - - _ //////////////%

ecuritisation and re-securitisations positions deducted from capital * | / = . . - - - - - - - - - -

STA

F-IRB

Switzerland

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securlllzallon exposure that is deducted from capital and is not included in RWA
* As explained in the Guidelin

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) **

LTV % ** (as of
STA

30/06/2013) F-IRB A-IRB
Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted  Defaulted

Central banks and central governments ///////// - - - - - - - - ////////////////“ //%
isttions ///////// - - - - - : : 15 ===
Corporates / : : - - : - ] =B =

Corporates - Of Which: Lending /// - - - - - - - - - - ////% =%//////////// = A -
Feal | : - : : : - - : : 1 =BE=m = _ 0
Retail - Secured on real estate property - - - - - - - - - - /////////-//////// y

Retail - Secured on real estate property - Of Which: SME : - - - - - - - - - - - 1 BB
Retalil - Secured on real estate property - Of Which: non-SME | 0.0 - - - - - - - - - - - - ////////////////-////////////
Retail - Qualifying Revolving : 2 - - - - - - - - - - - - ////////////////-////////////////

Counterparty Country @

F-IRB A-IRB STA

Retail - Other Retail i | s . 2@
Retail - Other Retal - Of Which: SME / i - - - - - - - - - - - - ://////////////%-W////////////// A -
Retail - Other Retail - Of Which: non-SME / - - - - - - - - - . T U 0

Equity :/ / ) - - N N - - - N N N - ~ ://///////////% ;///////////////A
Securitisation / 0 - - - - - - - - - - - - ///////////////-%//////////////

Other non-credit obligation assets

TOTAL / A 0
4

R — Securitisation and re-securitisations positions deducted from capital * P J - - . - ~ . . N N R N R W////////////%-W////////////% N 7/////////////%

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 DEO19

Landesbank Baden-Wiirttemberg

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

LTV % * (as of
Oh(e2l0 A-IRB STA F-IRB A-IRB STA

30/06/2013) STA

Counterparty Country @

F-IRB A-IRB F-IRB

Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments //////////////// - - - - - - - - - 1 s @ - ;//////////////A
Institutions - - - - - - - - - - ////////////////n//////////////// -’ A -
Corporates : - - - - - - 1 -/////////////// g 0
Corporates - Of Which: Specialised Lendin - - - - - - - - - I . a3 -
Corporates - Of Which: SME - - - - - - - - - - - - ////////////////-/////////// - ;//////////////A -
Reta | : - - - - - - - . ] . ad 0

Retail - Secured on real estate property - - - - - - - - - - ////////////////-//////////////// - :////////////A

Retail - Secured on real estate property - Of Which: SME .0% - - - - - - - - - - - - ///////////-////////// - /////////////A

Retail - Secured on real estate property - Of Which: non-SME L .0% - - - - - - - - - - ////////////////-/////////// - / )\

Ireland Retail - Qualifying Revolving / 4 - - - - - - - - - - - - /////////-// / - ////////////////A

Retai - Qrer Real i l , : , , , : : , , : , //////////////// Il B = g
| - : - - : - : . s

Retail - Other Retail - Of Which: SME

| - - - - - | | - | -
nrSvE . - - - - - - - - - - - ] . 1 o

TOTAL 0

Retail - Other Retail - Of Which: nor

r non-credit obligation assets

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of ty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
posure that is deducted from capital and is not included in RWA

2013 EBA Transparency Exercise



3. SECURITISATION SUMMARY

DE019
Landesbank Baden-Wurttemberg

(in million Euro)
Exposure Value as of 31/12/2012 Exposure Value as of 30/06/2013

Banking Book 14,307 12,323
Trading Book (excl. correlation trading) 0 0
Correlation Trading Portfolio 15 15
Total 14,322 12,338

Explanatory footnotes

2013 EBA transparency exercise



4. MARKET RISK

DEO019
Landesbank Baden-Wirttemberg

(in million Euro)

31/12/2012 30/06/2013

TOTAL RISK EXPOSURE TOTAL RISK EXPOSURE

AMOUNT AMOUNT

Traded Debt Instruments 3,313 6,150 3,463 5,313
TDI - General risk 0 6,150 0 5,313
TDI - Specific risk 3,313 0 3,463 0

Equities 225 800 663 538
Equities - General risk 0 800 0 538
Equities - Specific risk 225 0 663 0

Foreign exchange risk 388 0 700 0

Commodities risk 88 0 75 0

Explanatory footnotes

2013 EBA Transparency Exercise



5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)
as of 31 December 2012

DEO019

Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only
(accounting value gross of provisions) ® where there is a maturity matching) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

Residual Maturity
Country /

Region
¢ d of which: FVO

(designated at fair value
through profit&loss)
banking book
(RYe)}

Net position at fair values
of which: Financial assets | (Derivatives with positive fair
held for trading® value + Derivatives with
negative fair value)

of which: loans and of which: AFS banking
advances book

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair
value + Derivatives with
negative fair value)

Austria

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M- 1Y

[1Y-2Y

[2Y-3Y

o o
ofolololo|8|5 |, R e |S|e

1
1
] .
BY 5Y1 Belgium

N

[5Y -10Y]

[10Y - more ]

I
Klo|u

Total

~

[0-3M]

Bulgaria

[SY -10Y]

[10Y - more ]

Total

'
©

Cyprus

[SY -10Y]

OOOO':OOOOOOOOOO

[10Y - more ]

o|o|+

<SS EEEEE EEEEEEE S EEEEEE E A A EEEE )
i [SY[SYISYIST ST (<] Y (e [ (o) (o) (oY (oY P P =Y Y =Y Y ST (S A B e e = R Y )
=S EEINEEE EEEEEEEEEEEEEEE N EEEEE N E
olofo|o|o|o|o|olo|o|o|o|olo|o|ole|o|o|o|o|e|o|ela]e|o|o|o|o|o|o
<SS E S EEEE EEEE S A E S E S S E N S E R E R E )
<1EIEIEE EEE S EEEEEEE S EEEEEEE C EEEEEEE)

Total

[y
[N

'
©
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y ] 0 0 0 0 0 0 0 0
[1Y-2Y] 58 0 58 58 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 3
BY 5Y1 Czech Republic 0 o o 0 0 ) 0 o
[5Y - 10Y ] 18 0 18 18 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 76 0 76 76 0 0 0 3
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y ] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Denmark 0 0 0 0 0 0 0 7
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 7
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y ] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y ] Estonia 0 0 0 0 0 0 0 3
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 3
[0-3M] 0 0 0 0 0 0 0 0
[3M- 1Y ] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y-5Y] Finland 0 0 0 0 0 0 0 1
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 16 0 16 16 0 0 0 0
Total 16 0 16 16 0 0 0 1

2013 EBA Transparency Exercise



5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only

DIRECT SOVEREIGN INDIRECT SOVEREIGN

) . o) ) . . @ EXPOSURES IN EXPOSURES @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ @ e e e o )
Residual Maturity
Country /
Region _—
v (desi;;;\gggt ':;/irovalue ; : : Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair
through profit&loss) ) L . L )
advances book banking book held for trading value + Perlvgtlves with value + Perlvgtlves with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 -2
[3M-1Y] 1 0 1 0 0 1 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] France 0 0 0 0 0 0 0 8
[5Y -10Y] 11 0 0 0 0 0 0 2
[10Y - more ] 110 0 103 0 0 103 0 0
Total 122 0 104 0 0 104 0 -8
[0-3M] 3,925 963 3,925 75 25 2,862 112 0

[3M-1Y] 6,070 3,229 6,070 689 103 2,050 66 -11
[1Y-2Y] 16,518 322 16,518 247 0 3,250 171 0
[2Y-3Y] 1,733 556 1,733 956 0 221 68 0
[3Y-5Y] Germany 1,991 1,130 1,914 493 0 201 47 1
[5Y -10Y] 2,567 1,689 2,547 47 123 688 259 -1
[10Y - more | 6,489 5,653 6,386 4 461 268 1,773 0

Total 39,293 13,542 39,093 2,511 712 9,630 2,496 -11
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Greece 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 1 0 1 1 0 0 0 0
Total 1 0 1 1 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0

[3M-1Y] 0 0 0 0 0 0 0 -11
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Hungary 24 0 24 24 0 0 0 1
[5Y - 10Y] 0 0 0 0 0 0 0 -1
[10Y - more ] 0 0 0 0 0 0 0 0

Total 24 0 24 24 0 0 0 -11
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 1
[3Y -5Y ] Iceland 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0

[10Y - more ] 0 0 0 0 0 0 0 0

Total 0 0 0 0 0 0 0 il
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 1
[1Y-2Y] 0 0 0 0 0 0 0 3
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Ireland 9% 0 0 0 0 0 0 7
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 9% 0 0 0 0 0 0 11
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 128 0 26 26 0 0 0 =7
[2Y-3Y] aly 966 0 153 153 0 0 0 34
[3Y -5Y ] 252 0 58 58 0 0 0 6
[5Y - 10Y ] 527 0 527 527 0 0 0 2
[10Y - more ] 1,532 0 1532 1527 0 5 0 0
Total 3,405 0 2,296 2,201 0 5 0 51
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 31 0 31 31 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y ] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 78 78 78 0 0 0 0 0
Total 109 78 109 31 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

Liechtenstein

[5Y -10Y]

[10Y - more ]

Total

ol|lo|o|o|o|o|o|o|o

[0-3M]

[3M- 1Y

'
N

[1Y-2Y

[2Y-3Y

Lithuania

]
]
]
[3Y - 5Y]

[5Y -10Y]

o|o|o|o|o

[10Y - more ]

Total

'
N

[0-3M]

Luxembourg

[5Y -10Y]

[10Y - more ]

Total

Malta

[SY -10Y]

[10Y - more ]

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

(o]l [o] (o] (o] (o] o] (o] (o] (] (o] (o] (o] (o] (o} (o] (o] (o] (o] (o] o] (o] (o] (o] (o] (o] (o] (o] (o} (o] (o] (o] (e}
(o] [o] (o] (o] (o] o] (o] (o] |_J (o] (o] (o] (o] (o] [ ] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] [o] (o] (o] (o] (o] (=}
(=] [o] o] (o] (o] o] (o] (o] (] (o] [o] (o] [o] (o) [o] (o] [«] (o] (o] o] [«] (o] (o] (o] (=] (o] (o] [o] [o] (] (o) (=]

(e} (o] (o] (o] (o] o] (o] (o] («] (o] (o) (o] (o] (o] (o] (o]

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 a1
[2Y-3Y] 32 0 32 32 0 0 0 0
[3Y -5Y ] Netherlands 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 5

[10Y - more ] 0 0 0 0 0 0 0 0

Total 32 0 32 32 0 0 0 16
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y ] Norway 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 218 0 218 218 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 2
[1Y-2Y] 0 0 0 0 0 0 0 5
[2Y-3Y] 1 0 1 0 0 1 0 1
[3Y -5Y ] Poland 19 0 19 18 0 0 0 1
[5Y - 10Y ] 32 0 32 19 0 12 0 1
[10Y - more ] 25 0 25 0 0 25 0 0
Total 295 0 295 255 0 38 0 10
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 20 20 20 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 2
[2Y-3Y] 0 0 0 0 0 0 0 23
[3Y -5Y ] Portugal 618 0 98 98 0 0 0 5
[5Y - 10Y ] 231 0 231 231 0 0 0 6
[10Y - more ] 0 0 0 0 0 0 0 0
Total 889 40 369 329 0 0 0 BV
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

o|o|o|o

Romania

'
[y

'
N

[5Y -10Y]

o

[10Y - more ]

Total

@

[0-3M]

[3M- 1Y

[1Y-2Y

o|o|o|o

[2Y-3Y

Slovakia

]
]
]
[3Y - 5Y]

'
w

[5Y -10Y]

o|o

[10Y - more ]

Total

@

[0-3M]

Slovenia

[5Y -10Y]

[10Y - more ]

Total

NN} N © N[
olBIRIr[e|r|ololelo|o|Blelc|o|r|Re|olole|e|o]o|o|e|o
N[N} o) o)

o[BIRIr[e|r|olole|ec|o|Ble|ec|o|r|Re|olelo|e|o|o|o|e|e

NP ENN o) 0
BlelBIBlele|olo|ole|e|o|R]e|c|o|o|Rec|ololo|e|o]o|o|e|e

1,031

w
i

Spain 680

N
w
N
w

[SY -10Y] 513 513 513

Blw
OOOHOOOOOOOOOOO

[10Y - more ] 67

(o]l [o] (o] (o] (o] o] (o] (o] |_J [a] |_J (o] [o] (o} (o] (o] |_J (o] (o] (o] | ] (o] (o] (o] (o] (o] [o] (o] (o] (o] (o] ()
(o] [o] (o] (o] (o] o] (o] (o] (] (o] (o) (o] (o] (o) (o] (] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (=}
(=] [o] o] (o] (o] o] (o] (o] (] (o] [o] (o] [o] (o) [o] (o] [«] (o] (o] o] [«] (o] (o] (o] (=] (o] (o] [o] [o] (] (o) (=]

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
10
0
0
0
10

Total 2,358 704 693

&
S
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

Sweden

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M- 1Y

[1Y-2Y

[2Y-3Y

United Kingdom

(o] (o] (o] (o] (o] («] (o] (o) (o] (o] (o] (o] [e]

]
]
]
[3Y - 5Y]

[5Y -10Y]

'
[y

o

[10Y - more ]

Total

'
[y

[0-3M]

Australia

[5Y -10Y]

[10Y - more ]

Total

Canada

o|lo|o|o|o|o|r|o|o|o|r|o|o|o|lo|o|o|o|o|o|o|o|rk|o|o|o|r|o|o|o
(o] [} (o] (o] o] (] |_J (o] (o] (o] | (o] [o] (o] (o] (o] (o] (o] (o] (o] (o] (o] |_J (o] (o] (] |_J (o] (o] (=)
o|lo|o|o|o|o|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

[SY -10Y]

[10Y - more ]

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

(o]l [o] (o] (o] (o] o] (o] (o] (] (o] (o] (o] (o] (o} (o] (o] (o] (o] (o] o] (o] (o] (o] (o] (o] (o] (o] (o} (o] (o] (o] (e}
(=] [o] (o] (o] (o] o] (o] (o] |_J (] (o] (o] | J (o} (o] (] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o} (o] (o] (o] (e}
(=] [o] o] (o] (o] o] (o] (o] (] (o] [o] (o] [o] (o) [o] (o] [«] (o] (o] o] [«] (o] (o] (o] (=] (o] (o] [o] [o] (] (o) (=]

~ [~
NN
(o] [o] (o] (o] (o] o] [o] (o] («] (o] (o] [o] (o] (o] [e] [«]

~ |~
N[N
~ |~
N[N

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

Hong Kong

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M- 1Y

[1Y-2Y

olo|o|o|o|o|o|o|o|o|o|o

[2Y-3Y

Japan

'
[y

]
]
]
[3Y - 5Y]

[5Y -10Y]

o|o

[10Y - more ]

Total

'
[y

[0-3M]

[VASH

(o) (o] (o] [« 1] (=] [e] [o] (o] (o) (o] (o) (o] (=] (o] (o] (o] [o] (o] (o] (=)

SOOOOOOOOOOOOOOOOOOOOO

[5Y -10Y]

=
o

=
8BOOOOOOOOOOOOOOOOOOOOO

=
o
oo
=
o
(o5}

[10Y - more ]

Total

[y
[
©
[y
[N
[oe]

118

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
34

o
)
w
<
w
iy
w
=

204

N
(=]
=

204

o
o
o

52

a1
N

52

Switzerland
witzerlan o1

ul
N

54

[SY -10Y] 0

o
o

o
o

[10Y - more ] 0

(o]l [o] (o] (o] (o] o] (o] (o] (] (o] (o] (o] (o] (o} (o] (o] (o] (o] (o] o] (o] (o] (o] (o] (o] (o] (o] (o} (o] (o] (o] (e}
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(e} (o] (o] (o] (o] o] (o] (o] («] (o] (o) (o] (o] (o] (o] (o]

o|o|o|o|o|o|o|o

Total 344 344 344
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

1

] Other advanced
] economies non
1 EEA

[5Y -10Y]

[10Y - more ]

Total

ol|lo|o|o|o|o|o|o|o

[0-3M]

[3M- 1Y

'
N

Other Central

'
[y

[1Y-2Y

[2Y-3Y

1
} and Eastern
1

[3Y -5y Europe

countries non
[5Y -10Y]

EEA

o|r|o|o

[10Y - more ]

Total

'
N

[0-3M]

Middle East

[5Y -10Y]

[10Y - more ]

Total

and the

]
} Latin America
1

Caribbean

[SY -10Y]

[10Y - more ]

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

Oo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
Oo|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
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O|lo(o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|@|o|o|o|o|o|o|o

(e} (o] (o] (o] (o] o] (o] (o] («] (o] (o) (o] (o] (o] (o] (o]
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DIREiC;TOESXE?lE:\IGN INeliREeY SOVER(E)IGN
(accounting value gross of provisions) ® where there is a maturity matching) © DERIVATIVES @ o alri)cjch)fsbiTaEnie i)
Residual Maturity
Country /
¢ Region f which: FVO
(desion;eg e{t - Net position at fair values Net position at fair values
of which: loans and of which: AFS banking g . of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair
through profit&loss) ) L . L )
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ; 2 2 2 0 0 0 0 0
Af
[3Y-5Y] riea 5 5 5 0 0 0 0 0
[5Y -10Y] 1 1 1 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 8 8 8 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 -157
[2Y-3Y] 0 0 0 0 0 0 0 0
Oth
[3Y-5Y] ers 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -157
TOTAL EEA 30 47,008 13,683 43,386 6,457 714 9,829 2,496 -298

Notes and definitions
(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees
(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and
or accounting classification of the positions the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than
sovereign) with full or partial government guarantees by central, regional and local governments.
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only

(accounting value gross of provisions) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
(©)
where there is a maturity matching) ® o alri)cjch)fsbiTaEnie i)

Residual Maturity
Country /

Region
3 - of which: FVO
of which: loans and of which: AFS banking (designated atlfalr value
through profit&loss)
advances book .
banking book
(RYe)}

Net position at fair values
of which: Financial assets | (Derivatives with positive fair
held for trading® value + Derivatives with
negative fair value)

Net position at fair values
(Derivatives with positive fair

value + Derivatives with
negative fair value)

[0-3M1 0 0 0 0 0 0 0
[3BM-1Y] 51 0 51 51 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0
[3Y -5Y ] Austria 0 0 0 0 0 0 0
[5Y - 10Y ] 6 0 6 0 0 5 0
[10Y - more ] 13 13 13 0 0 0 0
Total 70 13 70 51 0 5 0 42
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 1
[3Y -5Y ] Belgium 0 0 0 0 0 0 0 0
[5Y - 10Y ] 11 0 11 0 0 11 0 5
[10Y - more ] 45 0 45 0 0 45 0 0
Total 56 0 56 0 0 56 0 6
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y-5Y] Bulgaria 0 0 0 0 0 0 0 1
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 1
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 13 0 13 13 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 7
[3Y -5Y ] Cyprus 0 0 0 0 0 0 0 0
[5Y - 10 ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 13 0 13 13 0 0 0 =
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

a1
o[
a1
ey k=

o|o|o

'
w

Czech Republic

~
~

[5Y -10Y]

[10Y - more ]

Total

~
N

[0-3M]

[3M- 1Y

[1Y-2Y

[2Y -3V Denmark

]
]
]
[3Y - 5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

Estonia

[5Y -10Y]

ooo@ooosoo.’:poooc‘nooo

[10Y - more ]

Total

'
w

Finland

olololo|ololo|o|o|o|o|o|o|ele|e|e|o|olo]olo|R]e|o|R|e|u|S|o

olo|o|o|o|ololo|o|o|olo|o|o|e|o|olo|olo|o|o|R]o|o|k|o|x
=ll=1ll=][=]l=][=](=] =] (=) (=] (=) (=] (=) (=] =] (=) =) (=) [=)[=] (=) (=] N (=) [=] I [=] &}

[SY -10Y]

=
=
[ay

[10Y - more ]

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
where there is a maturity matching) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

Residual Maturity
Country /

Region
¢ d of which: FVO

. . (designated at fair value
of which: AFS banking through profit&loss)

Net position at fair values
of which: Financial assets | (Derivatives with positive fair

Net position at fair values
(Derivatives with positive fair

of which: loans and

advances book B s held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0
[1Y -2Y] 0 0 0 0 0 0 0
[2Y -3Y] 0 0 0 0 0 0 0
[3Y-5Y] France 0 0 0 0 0 0 0
[5Y -10Y ] 16 0 16 0 0 16 0
[10Y - more ] 119 0 119 0 0 119 0
Total 135 0 135 0 0 135 0
[0-3M] 2,653 800 2,653 145 21 1,708 -2
[3M-1Y] 6,101 2,772 6,101 309 0 2,998 52
[1Y -2Y] 15,976 503 15,591 535 0 2,213 97
[2Y -3Y] 1,299 440 1,252 524 59 288 47
[3Y-5Y] Germany 1,807 955 1,805 581 0 209 46
[5Y - 10Y ] 2,055 1,442 2,021 46 88 446 221 0
[10Y - more ] 6,169 5,643 6,169 4 280 243 1,587 0
Total 36,060 12,555 35,592 2,144 448 8,105 2,048 -25
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y -2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Greece 0 0 0 0 0 0 0 0
[5Y - 10Y | 0 0 0 0 0 0 0 0
[10Y - more ] 2 0 2 2 0 0 0 0
Total 2 0 2 2 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y -2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] 17 0 17 17 0 0 0 34
[3Y-5Y] Hungary 6 0 6 6 0 0 0 0
[5Y - 10Y | 0 0 0 0 0 0 0 1
[10Y - more ] 0 0 0 0 0 0 0 0
Total 23 0 23 23 0 0 0 33
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y ] Iceland 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0

[10Y - more ] 0 0 0 0 0 0 0 0

Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 1
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y ] Ireland 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 1
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 6
[1Y-2Y] 26 0 26 26 0 0 0 2
[2Y-3Y] aly 51 0 51 51 0 0 0 29
[3Y -5Y ] 579 0 579 579 0 0 0 5
[5Y - 10Y ] 0 0 0 0 0 0 0 2
[10Y - more ] 1,548 0 1,548 1,548 0 0 0 0
Total 2,204 0 2,204 2,204 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 31 0 31 31 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y ] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 74 74 74 0 0 0 0 0
Total 105 74 105 31 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

Liechtenstein

[5Y -10Y]

[10Y - more ]

o|o|o|o|o|o|o|o

Total

[0-3M]

'
N

[3M- 1Y

[1Y-2Y

[2Y-3Y

Lithuania

]
]
]
[3Y - 5Y]

[5Y -10Y]

o|o|o|o|o|o

[10Y - more ]

Total

'
N

[0-3M]

Luxembourg

[5Y -10Y]

[10Y - more ]

Total

Malta

[SY -10Y]

[10Y - more ]
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013

DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

(designated at fair value Net position at fair values Net position at fair values

through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N
N
N

Netherlands

.
\
R
dlelolo|B|e

[5Y -10Y]

[10Y - more ]

Total
[0-3M]

~
~
N
ol

[3M- 1Y

[1Y-2Y

[2Y-3Y

Norway

]
]
]
[3Y - 5Y]

[5Y -10Y]

[10Y - more ]

o|o|o|o|o|o|o|o|R|o

Total
[0-3M]
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©
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y-5Y] Romania 0 0 0 0 0 0 0 1
[5Y - 10Y ] 0 0 0 0 0 0 0 2

[10Y - more ] 0 0 0 0 0 0 0 0

Total 0 0 0 0 0 0 0 3
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 82 0 82 82 0 0 0 0
[1Y-2Y] 1 0 1 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 3
[3Y -5Y ] Slovakia 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 83 0 83 82 0 0 0 3
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y ] Slovenia 1 0 1 0 1 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 1 0 1 0 1 0 0 0
[0-3M] 20 0 20 20 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 24 0 24 24 0 0 0 10
[2Y-3Y] . 9 9 9 0 0 0 0 24
[3Y -5Y ] Spain 26 0 26 26 0 0 0 28
[5Y - 10Y ] 535 0 535 535 0 0 0 0
[10Y - more ] 82 0 82 82 0 0 0 0
Total 696 9 596 687 0 0 0 i5D
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

Sweden

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M- 1Y

[1Y-2Y

[2Y-3Y

United Kingdom
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

Hong Kong

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M- 1Y

[1Y-2Y

olo|o|o|o|o|o|o|o|o|o|o

[2Y-3Y
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(o]l [o] (o] (o] (o] o] (o] (o] (] (o] (o] (o] (o] (o} (o] (o] (o] (o] (o] o] (o] (o] (o] (o] (o] (o] (o] (o} (o] (o] (o] (e}
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(=] [o] o] (o] (o] o] (o] (o] (] (o] [o] (o] [o] (o) [o] (o] [«] (o] (o] o] [«] (o] (o] (o] (=] (o] (o] [o] [o] (] (o) (=]

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
51
54
0
0
0
0!

(e} (o] (o] (o] (o] o] (o] (o] («] (o] (o) (o] (o] (o] (o] (o]
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIREiC;TOESXE?lE:\IGN lND:;(ii)TsioR\éiRgGN
ti | f ] @ where there is a maturity matching) ®
(accounting value gross of provisions) y 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
3 - of which: FVO

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

(designated at fair value
through profit&loss)
banking book
(RYe)}

of which: loans and of which: AFS banking
advances book

1

] Other advanced
] economies non
1 EEA

[5Y -10Y]

[10Y - more ]

o|o|o|o|o|o|o|o

Total

[0-3M]

'
N

[3M- 1Y

Other Central
[1Y-2Y

[2Y-3Y

1
} and eastern
1

[3Y -5y Europe

countries non
[5Y -10Y]

EEA

o|o|o|o|o|o

[10Y - more ]

Total

'
N

[0-3M]

Middle East

[5Y -10Y]

[10Y - more ]

Total

and the

]
} Latin America
1

Caribbean

[SY -10Y]

[10Y - more ]

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

Oo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
Oo|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

(=] [o] o] (o] (o] o] (o] (o] (] (o] [o] (o] [o] (o) [o] (o] [«] (o] (o] o] [«] (o] (o] (o] (=] (o] (o] [o] [o] (] (o) (=]

(e} (o] (o] (o] (o] o] (o] (o] («] (o] (o) (o] (o] (o] (o] (o]

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO019
Landesbank Baden-Wurttemberg

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIREiC;TOESXE?lE:\IGN INeliREeY SOVER(E)IGN
(accounting value gross of provisions) ® where there is a maturity matching) © DERIVATIVES @ o alri)cjch)fsbiTaEnie i)
Residual Maturity
Country /
¢ Region f which: EVO
(desion;eg e{t - Net position at fair values Net position at fair values
of which: loans and of which: AFS banking 9 ) of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair
through profit&loss) ) L . L )
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ; 1 1 1 0 0 0 0 0
Af
[3Y-5Y] riea 4 4 4 0 0 0 0 0
[5Y -10Y] 1 1 1 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 6 6 6 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 -125
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
Oth
[3Y-5Y] ers 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -125
TOTAL EEA 30 40,069 12,691 39,601 5,731 449 8,388 2,048 -223

Notes and definitions

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees

(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and
or accounting classification of the positions the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than
sovereign) with full or partial government guarantees by central, regional and local governments.

Explanatory footnotes
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6. RWA
DEO019
Landesbank Baden-Wirttemberg

(in million Euro)

31/12/2012 30/06/2013

RWA for credit risk 78,538 73,825

RWA Securitisation and re-securitisations 4,063 4,238

RWA Other credit risk 74,475 69,587
RWA for market risk 10,963 10,763
RWA for operational risk 6,275 4,600
RWA Transitional floors 0 0
RWA Other 0 0
Total RWA @ 95,775 89,188

Explanatory footnotes
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