1. CAPITAL
PT053
CAIXA GERAL DE DEPOSITOS SA

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 7026 6,798 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 @ (-/+) -71 / Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

B) Deductions from common equity (Elements deducted from original own funds) (-) -392 //_/ COREP CA 1.3.T1* (negative amount)

Of which: IRB provision shortfall and IRB equity expected loss amounts (before tax) (-) 0 /— /;3q|—1f #) hed by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8 included in
C) Common equity (A+B) 6,633 9.7% 6 439 9.5% ‘

Of which: ordinary shares subscribed by governmen t 750 | | |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 (+) 900 | ////////////////

F) Core Tier 1 including other intruments eligible and existing government support measures (C+D+E) 7,533

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 96 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) 7,629 _ 11 0% COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)
) RWA

CRR / CRDIV memo items

Common Equity instruments under A) not eligible as CET1 (under CRR) ////////////////“//////////////// icles 26(1) point (c) and 26(2) of CRR
Adjustments to Minority Interests 516 / _/ At le 84 of CRR

DTAs. that rely on futu-re p'rofitability (net ?f ass-ociated DTL)- | | - _ 1,146 /2*;2'}] 36(1) point (c) and 38 of CRR [new COREP CA4 lines {12+ 1.3- 2.2.1 -
g:cljd:s;f?é;?:vcez?:::r:gswmems of financial sector entities: reciprocal cross holdings, non significant 1523 //////////////// cles 35(1) point (9. (1) and (), 43, 44 andl 45 of CRR

RWA for Credit Value Adjustment Risk (CVA) 180 /_/ 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.

Explanatory footnotes
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2. CREDIT RISK
as of 31 December 2012 PTO53
CAIXA GERAL DE DEPOSITOS SA

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 23,017
Institutions - - - - 6,751 1
Corporates - - - - 30,986 1,685
Corporates - Of Which: Lending 3,170 0
Corporates - Of Which: SME 4,241 937
Retail a - - - - 40,128 723
Retail - Secured on real estate property 33,141 336
Retail - Secured on real estate property - Of Which: SME 820 149 - - - - 319 149 ' 28
CAIXA GERAL DE DEPOSITOS SA Retail - Secured on real estate property - Of Which: non-SME 32,321 1,388 . . - - 12,083 1,386 308
Retail - Oualifvina Revolvina 1.309 26 - - - - 982 27 35
Retail - Other Retail 5,678 274 - - - - 4,250 313 353
Retail - Other Retail - Of Which: SME 2,848 12 - - - - 2132 15 9
Retail - Other Retail - Of Which: non-SME - - - - 2,830 - - - - 299 344
Equity i - - - - 1,199 - -
Securitisation - - - - 434
Other non-credit obligation assets 4,716
TOTAL 107,231 2,410
Securitisation and re-securitisations positions deducted from capital * 7

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 ///////// - - - - : - B . . . .
Institutions /////////////// N - - - X - - - - - / 1

Corporates . : - : : , , - - . . < //////// / -// ///////// : /// . I
Corporates - Of Which: Specialised Lending . - - - - ] - - - - y ////////////// -/ ///////// N | 0
Corporates - Of Which: SME V] - - - - . ; - - - - X //// - 7. 933

Retail //////////////// - - - N W d - - - - - ~ : / 626

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 Ncm defau\led Defaulted Nun deiaulted Defaulted

Retail - Secured on real estate property

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

) - B - - - - - - / 3 _
- Re(:f{ag;::;rlrr‘egd::v::\i:;taje property - Of Which: non-SME i . 7 : . : / ©
Retail - Other Retail ////////////////, - - - - , - - - - X - / | 205

Retall - Other Retail - Of Which: SME T B - - - ; B - B B . ,// ///////// ///% -1 A S
Retail - Other Retail - Of Which: non-SME 7/ - - - - - - - - 7 N

Equity ///////////////
Securitisation .

.

.

\‘
.

\\

\

Other non-credit obligation assets

\

TOTAL

N\

_

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
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2. CREDIT RISK
as of 31 December 2012

PTO53

CAIXA GERAL DE DEPOSITOS SA

Counterparty Country @

Central banks and central governments

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

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

F-IRB

Exposure values (as of

A-IRB

31/12/2012) **

STA

F-IRB

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

A-IRB

STA

Value adjustments and provisions (as of

F-IRB A-IRB

31/12/2012) **
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

5 s

:

1 =Ea

]

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

rates
Corporates - Of Which: SME

1 |

_/ //

-

Retail

- ____

///// ]
////////////-/////////////

Retail - Secured on real estate property

g

==

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

4

s ==

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

France

Retail - Qualifying Revolving

—

. __

Retail - Other Retail

Retail - Other Retail - Of Which: SME

%///////////-////////

y ////////

\
\

- ///_/ __

Retail - Other Retail - Of Which: non-SME

-

N\

2

sy, | -V

-

N

5 =

]

L

1 === @

]

L

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

5T e
I N

1
o

%
31/12/2012)

.

F-IRB

Non-defaulted ~ Defaulted N

A-IRB

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

STA

efaulted  Defaulted Non-defaulted  Defaulted

F-IRB

RWA (as of
ARB

31/12/2012) **

STA

Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Defaulted Non-defaulted  Def:

Value
F-IRB

.

Institutions

.

Corporates

1

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

Corporates - Of Which: i Lending

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

____

/-// //

Corporates - Of Which: SME

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

Retail

Retail - Secured on real estate property

- — |
/////////-////////

==

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

s = @@

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

0

g | -V

Retail - Qualifying Revolving

1.878
1

. |

Retail - Other Retail

.

408

306

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

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

56

/|

_____

Equity

352

' olo| o [ofé] ¢

264

///////////////_// ___

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
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2. CREDIT RISK
as of 31 December 2012 PTO53
CAIXA GERAL DE DEPOSITOS SA

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

Central banks and central governments

Institutions - - - - - - - - R 0

Corporates . - - - \ - - . . B 3

Corporates - Of Which: Lending
Corporates - Of Which: SME / 4 7 %

Retail | - - - - - - - - ' y | - 1

Retail - Secured on real estate property 1

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

China Retail - Secured on real estate propertv - Of Which: non-SME 1

Retail - Qualifying Revolving -

Retail - Other Retail - - - - - - - - 1

Retail - Other Retail - Of Which: SME v /: - N - - - N - N N N /// /77 _/ / // B

1

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

Equity

Securitisation

Other non-credit obligation assets

TOTAL / } J 4
4

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) **

LTV % ** (as of

Counterparty Country 31/12/2012) F-IRB A-IRB STA ARB 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 Nnn defau\led Defaulted Non deIauIted Defaulted

Central banks and central governments ///////// - - - - , - - - - - -
Institutions // - - - - - - - - - 0
Corporates - - - - - - - - - 6
Corporates - Of Which: i Lending -
Corporates - Of Which: SME /I ﬁ
7 V
Retail - - - - - - - - - 3
)
Retail - Secured on real estate property 1
Retail - Secured on real estate property - Of Which: SME -
Mozambique Retail - Sgcured on real estate property - Of Which: non-SME 1
Retail - Qualifying Revolving 0
Retail - Other Retail 1
Retail - Other Retail - Of Which: SME N
Retail - Other Retail - Of Which: non-SME 1
Equity -
Securitisation
Other non-credit obligation assets
TOTAL + v 8
Securitisation and re-securitisations positions deducted from capital * v

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 PTO53
CAIXA GERAL DE DEPOSITOS SA

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-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments ' 0 - - - - - - - - - - - - ////////////////_//////////////// ~ ///////////////
Institutions / ] - - N N N N - N N - N - ////////////////-/////////////// .

Corporates - Of Which: Lending . ] - - - - - - = - - - - - - / _/ ///

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 —

Reai Ol Real0f Wich no SE - . i - i i - : - - : : - +— i . //////////
Eauity | | - - - - - - - - - - - 3 . 2@ ]
Securitisation / , - - - - - - - - - - - ] =m=. @ ]

Other nor-redit obigation assets I _ - - - - - - - - - - - 5 =@ — |

TOTAL 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) **
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 defau\led Defaulted Nnn defau\led Defaulted Non-defaulted Defaulted

Corporates ////////////// : : : : : : : : : : : : //// / -/////////////
Corporates - Of Which: i Lending T - - - - - - - - - - - -V /-// //
Corporates - Of Which: SME ////////% - - - - - - - - - - - - ////////////////_/

Retail - Secured on real estate property .0 - - - - - - - - N - - ~ /// %-/////%
Retail - Secured on real estate property - Of Which: SME .09 - - - - N N - - - N N - ////////////////-%//////////////,

Retalil - Secured on real estate property - Of Which: non-SME | . - - - - - - - - - - - il ////////////////-////////////////
Retail - Qualifying Revolving V77777 .

Retail - Other Retail i i / A - - - - - - - - - - - - /////////Z//////-//////////////
Retai - Otnr Ao -0 Wrie now STE . : : i i : i : : i i : ; e —
. ///

.
Other non-credit obligation assets 7//////////////

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

L

\\
.

Equity
Securitisation

\\
L

\
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 PTO53
CAIXA GERAL DE DEPOSITOS SA

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

(as
o LTV % ** (as of
Counterparty Country ¢ 31/1212012) 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- faulted ~Defaulted n-defaulted Defaulted

Central banks and central governments //////////////// - - - - - - - - - - - - //////////-//////// - /////////
Institutions - - - N - N - - N N - ~ ////////////////-%///////////// - //////////////
Corporates / ) - - N N - - - - N N - - //-/ ////// - ///////////////

Corporates - Of Which: Lending :/ ﬁ - - - - - - - - - - - - / ////////-//////////// - ////////////////
Corporates - Of Which: SME % A - — - - - - - - - - - - -V A\ -

Retail | a N - N N - N - - - ~ - ~ ////////////////-///////////////
Retai - Secured on eal estate property o - - - - : - - - - - - 5 §=B. A @
Retail - Secured on real estate property - Of Which: SME .0% /////////4/&/&//-/////////////////

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

I S T I O I O N I S /////////-////////

Rt oer R —Of Wi non STIE i | Z : Z i - i - : : : : 3 -
Equity | | - - - - - - - - - - - - ///////////// -// ___
Securitisation 7/ A - - - - - - - - - - - - ////////////////-///////////

Other non-credit obligation assets

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

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

@i c @ LTV % ** (as of
ounterparty Country 31/12/2012) 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 Non-defaulted  Defaulted n-defaulted

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

Corporates y - - N - - - - - - - - - ////////////////-/////////////// -

Corporates - Of Which: Lending //// - - - - - - - - - - - - / /////;/// -%/////////////
Retail 2 - - - - - - - - - - - ~ //////////////// -/////////

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

Retail - Secured on real estate property - Of Which: SME . - - - - - - 3 - - - - - ////////-////////

Retail - Secured on real estate property - Of Which: non-SME oo - - - - - - - - - - - V71
Retail - Qualifying Revolving 7 2 - - - - - - - - - - - - ////////////////-////////////////
Retail - Other Retail - - - - - - - - - - h - ////////%-,//////////////%
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

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

Equity

Securitisation

Other non-credit obligation assets

TOTAL / 0
,

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

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 PTO53
CAIXA GERAL DE DEPOSITOS SA

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

Ceniral banks and cetralgovernments | : : : : : : : : : : : 8 W s @
Institutions L / - - - - - - - - - - - - ////////////////-//////////////// - //////////////
Corporates / , - - N N N N - - - - - - ////////////////-/////////////// - ////////////////

Corporates - Of Which: ialised Lendin | _ - - - - - - - - - - - - - -
Corporates - Of Which: SME :/ ] - - - - - - - - - - - - ////////////////-/////////// a
Retai | - - - - - - : - - - - 1 =B z= ]

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% - - - - - - - - - - - - ////////////////-/////////// - ///////

Retail - Qualifying Revolving | 4 - - - - - - - - - - - - - ///////////////

Retail - Other Retail | - - - - - - - - - - - - //////////////// s @ 1
Retail - Other Retail - Of Which: SME . i - - - - - - - - - - - - /////////////% - / ///////

- - /

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
* 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 PT053
CAIXA GERAL DE DEPOSITOS SA

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

All couterparty countries 30/06/2013) F-IRB A-IRB 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

Central banks and central governments - - - - 22,170 - - - - 3 /////////////-//////////////// - : i -
Institutions / - - - - 5856 N N - - J ////////////////-/////////////// - / :

Corporates :/ /: - - - - 30,054 g - - - - ! /////-/////////// - :/ _ 1804
Corporates - Of Which: Lending % - - - - 2,661 8 - - - - 2,897 s/ - -V - A 3

Corporates - Of Which: SME 3,890 1,867

| e — R I ////7/?7//////-////////////// —
Retail - Secured on real estate property 5% - - - - 32,534 - - - - . {///-//////////44 - _ / 337

Non-defaulted ~ Defaulted Non-defaulted  Defaulted

Retail - Secured on real estate property - Of Which: SME 779 165 - - - - 306 Y/ // -7 2 30

CAIXA GERAL DE DEPOSITOS SA Retail - Secured on real estate property - Of Which: non-SME 31755 1,466 . - - - Tiezs T455 ////////////////_ . . A o7
Retail - Oualifvina Revolvina 1.215 23 - - - - 916 24 ////////////////_////////////////A - 2 34

Retail - Other Retail 5,109 285 - - - - 3,909 sy -0 - . 357

Retail - Other Retail - Of Which: SME 2,578 13 - - - - 1.962 16 //////////////////_////////////////j -V A 11

Retail - Other Retail - Of Which: non-SME : o - B - - 2,531 - - - - , %/ - : ) 346
Equty | A - - - - 1,300 - - - - - , 1 N
Securitisation i . - - - - @] - - - - - 3 .
Other non-credit obligation assets - - - - weor| - - - - - , a =m=. @

TOTAL 103,357
7

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

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **
Counterparty Country @ LTV % ** (as of
ounterparty Country 30106/2013) 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 ///////// - - - - 3 - - - - ///////////////“%///////// - //////// -
Institutions /////////////// - B - - - - - - B 1

Corporates . : : : : , , - - - - : //////// / -// ///////// - 1618
Corporates - Of Which: Specialised Lending V7 - - - - ] - - - - ] //////////////-/ ///////// - 3
Corporates - Of Which: SME // ////////// - - - - X , - - - - X X //// - 1,019

Retail - 640

Retail - Secured on real estate property

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

X , - : : - - , , . / : /
o e e ks S e e e e , :
Retail - Other Retail ////////////////, . , , , y N B § § , - -

Retall - Other Retail - Of Which: SME T B - - - ; B - B B X ,// ///////// ///% - 11
Retail - Other Retail - Of Which: non-SME V /774 - - - - N N - - ’/ s

Equty .
Securitsation .

.

.

\‘
.

\\

\

Other non-credit obligation assets

\

TOTAL 2,259

N\

:

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

PT053
CAIXA GERAL DE DEPOSITOS SA

Counterpar

ty Country )

Central banks and central governments

(as of

LTV % **
30/06/2013)

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

F-IRB

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

A-IRB

STA

F-IRB

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

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

5 s

1 s

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

' z;)

s == 2@

rates
Corporates - Of Which: SME

Retail

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

Retail - Secured on real estate property

==

- |
3 2

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

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

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

France

. /

Retail - Qualifying Revolving

Retail - Other Retail

.

-___

\\
L

- —

\\
-

Retail - Other Retail - Of Which: SME

- ///_/ __

N

Retail - Other Retail - Of Which: non-SME

''mm |

\\

-

5 =

N

£

1 === @

N

ositions deducted from capital *

N\

5T e
I N

24 44

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)

.

F-IRB

Non-defaulted ~ Defaulted N

A-IRB

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

STA

efaulted  Defaulted Non-defaulted  Defaulted

F-IRB

A-IRB

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

STA

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

F-IRB

.

Institutions

.

1

1 0

Corporates

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

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

Corporates - Of Which: i Lending

____

/-// //

Corporates - Of Which: SME

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

Retail

- — |
/////////-////////

Retail - Secured on real estate property

==

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

s = @@

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

w, | -V

- ]

Retail - Qualifying Revolving

1,847
1

. |

s 0

Retail - Other Retail

.

317

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

7 19

Retail - Other Retail - Of Which: SME

/|

Retail - Other Retail - Of Which: non-SME

_____

Equity

308

16 ////////////////_// ___

L

-

\

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

\

3

£

Securitisation

.

]

\&

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

139

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

\\

163

\\

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

PT053
CAIXA GERAL DE DEPOSITOS SA

Counterparty Country @

Central banks and central governments

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

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

Institutions

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

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

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

Value adjustments and provisions (as of 30/06/2013) **
F-IRB ARB
Defaulted Non—defauued Defaulted Non-defauued Defaulted ~ Non-defaulted  Defaulted

STA

/////////////-///////////// 3 :

7 ///////// -//////////////// a 3

/_/ _____ s _

%/// ] !

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

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

China

Retail - Qualifying Revolving

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

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

Counterparty Country @

Central banks and central governments

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

.

Institutions

/////////

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

/ a 1

/////////-//////// a :
e ——

///////// /_/ | -

L

.

5 = 5

.
L

1 === 4@ y

.

i ==  =.

\&
L

18

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

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

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

Non-defaulted  Defaulted Non-defaulted  Defaulted

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

F-IRB A-IRB STA

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

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

/////////-//////// : 0
////////////////-/////////////// - 6
8 = - A

W///////////-W////////////// - _ !
////////////_///////// - 7 1

Mozambique 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

’/// /_/ //// N | 0

’// ///_// ////

Securitisation

T — | 1
- - -

Other non-credit obligation assets

1 === 4@

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
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2. CREDIT RISK
as of 30 June 2013 PT053
CAIXA GERAL DE DEPOSITOS SA

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 //////////////// - - N N - N - - N - - - ////////////////_//////////////// - ////////////
Institutions ,///////////////ﬁ - - - - - - - - - - - . ////////////////-/////////////// - %/////////////

Corporates - Of Which: Lending | / : : : : - - B - - - - - e / _/ /// - /////////////////

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 4 2 - - - - - - - - - - - - - ;/////////////%
Retai - Other Retal L | : : : : : : : : : : : : ///////// -//////// a
Retail - Other Retail - Of Which: SME 7 2 - - - - - - - - - - - - ////_/// | -
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 defau\led Defaulted Nnn defau\led Defaulted Non-defaulted Defaulted

Corporates ////////////// : : : : : : : : : : : : //// / -/////////////
Corporates - Of Which: i Lending T - - - - - - - - - - - -V /-// //
Corporates - Of Which: SME ////////% - - - - - - - - - - - - ////////////////_/

Retail - Secured on real estate property .0 - - - - N N - - - N N ~ /// %W

Retail - Secured on real estate property - Of Which: SME .09 - - - - - N - - - - N - ////////////////-%//////////////,
Retail - Secured on real estate property - Of Which: non-SME . - - - - - - - 7/;4//{//////////-////////////////

Counterparty Country

STA

F-IRB

A-IRB STA F-IRB A-IRB STA

Retail - Qualifying Revolving _____ - - - - - - - _
etail - Other Retail - icl 1 - - - - - - - - - - - -
Retail - Other Retail - Of Which: non-SME V /774 - - - - - B N N - , N , 7

///

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

Equity
Securitisation

\
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 30 June 2013 PT053
CAIXA GERAL DE DEPOSITOS SA

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

(as o
o LTV % ** (as of
Counterparty Country ¢ 30/06/2013) 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- faulted Defaulted  Non-defaulted Defaulted

anral barks and il governments //////////////// : : : : : : : : : : : e Y |
statons : - : : - , - - : : - : ////////// -/////////// |

Corporates - Of Which: Lending / 0 - - - - - - - - - - - - / ////////-//////////// h ,//////////////4
Corporates - Of Which: SME 7 ﬂ - - - - - - - - - - - - ///////////_// ///// -

Retai - Secured on eal estate property % - - - - - - : - - - - - //////////////// -////////////// 1
Retail - Secured on real estate property - Of Which: SME 0.0:; /////////4/&/&//-///////////////// ;////////////%

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

= +— S e e R i /////////-//////// T

Retail - Other Retail - Of Which: SME 7 2 - - - - - - - - - - - - - _

Retail - Other Retail - Of Which: non-SME ’ , - - - - - - - - - - - - / //////// -
Equity | J - - - - - - - - - - - - ////////////// -// _____ N
s

Securitisation j/ A - - - - - - - - - - - - ////////////////-/////////// 7

Other non-credit obligation assets
ecuritisation and re-securitisations positions deducted from capital * P / B B B B B B B B B B B B B 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

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

B

~
L

\\

Notes and definitions

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

LTV % ** (as of
STA

)
Counterparty Country 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 Non-defaulted  Defaulted Non-defaulted Defaulted

Central banks and central governments :’////////////////% A . ) ) ) i " " " " " " ////////////////“////////
intitions %////////////% - - - - : - : - - - - 5 == @
Corporates 7 - - - - - - - - - - - ~ ////////////////-///////////////
e — -
Reta | : - : : - : - - : : - i EBEB==
Retail - Secured on real estate property - - - - - - - . - - . . /////////-////////
Retai - Secured on real estate property - Of Which: SME : - - - - - - - - - - - ] B
Retalil - Secured on real estate property - Of Which: non-SME | 0.0 - - - - - - - - - - - - ////////////////-////////////
Retail - Qualifying Revolving , 2 - - - - - - - - - - - - ////////////////-////////////////
Retail - Other Retail l - - - - - - - - - - - -

Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

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

Equity

Securitisation

Other non-credit obligation assets

TOTAL / 0
J

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 PT053
CAIXA GERAL DE DEPOSITOS SA

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 - - - - - - - - - - - - ////////////////-//////////////// - A
Corporates - - - - - - - - - - - - ////////////////-/////////////// - /////////////‘
Corporates - Of Which: Specialised Lendin - - - - - - - - - - - . a3
Corporates - Of Which: SME - - - - - - - - - - - - ////////////////-/////////// - ;//////////////A
Retai | - - - - - - - - - - - 1 =B z= ad

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 | .0% - - - - - - - - - - - - ////////////////-/////////// - / 2|

Retail - Qualtying Revolving i | - - - - - - - - - - : 1 == 42 ]

Retail - Other Retail : ‘ - - - - - - - - - - - - ////////////////-/////////////// - 7////////////%

Retail - Other Retail - Of Which: SME

| - - - - - __—

TOTAL [

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

PT053
CAIXA GERAL DE DEPOSITOS SA

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

Banking Book 434 423
Trading Book (excl. correlation trading) 0 0
Correlation Trading Portfolio 0 0
Total 434 423

Explanatory footnotes

2013 EBA Transparency Exercise



4. MARKET RISK

PT053
CAIXA GERAL DE DEPOSITOS SA

(in million Euro)

31/12/2012 30/06/2013

TOTAL RISK EXPOSURE TOTAL RISK EXPOSURE

AMOUNT AMOUNT

Traded Debt Instruments 1,362 0 1,301 0
TDI - General risk 1,296 0 1,265 0
TDI - Specific risk 67 0 36 0

Equities 78 0 110 0
Equities - General risk 35 0 44 0
Equities - Specific risk 37 0 58 0

Foreign exchange risk 0 0

Commodities risk 0 0 0 0

Explanatory footnotes

2013 EBA Transparency Exercise



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

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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

Austria

[5Y -10Y]

[10Y - more ]

Total
[0-3M]

[3M- 1Y

[1Y-2Y

[2Y-3Y

Belgium

]
]
]
[3Y - 5Y]

[5Y -10Y]

[10Y - more ]

Total

[e] (=] (o] (o] (o] (o] (o] (o] (o] (o] (o} [o] (o} (o] (o] (o] (=]

[0-3M]

'
[y

Bulgaria

[SY -10Y]

o|o|o|o|o

[10Y - more ]

Total

'
[y

Cyprus

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

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

Total

2013 EBA Transparency Exercise



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

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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 0
BY 5Y1 Czech Republic 0 o o 0 0 ) 0 o
[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 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 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
[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 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 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 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

2013 EBA Transparency Exercise



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

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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

France

[e][=] [«] [0} (o] (=]

N
©
N
©
N
[o][=] (=] [0} (o] (a]
©

[5Y -10Y]

[10Y - more ]

ol [=][=])[=] [a] (o} [«] (=]
(6]

[ (=]

(6]

Total

N
N
N
al

[0-3M]

[3M- 1Y

[1Y-2Y

[2Y-3Y

Germany

(o] [o) (o] (o] (o] [ (o]

]
]
]
[3Y - 5Y]

[5Y -10Y]

N
N

[10Y - more ]

Nlo[N]lo|o|o|o|o

Total

N

[0-3M]

Greece

[5Y -10Y]

[10Y - more ]

Total

Hungary

[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

N
(=] [o] (o] (o] (o] (o] (o] [a] (V] [}M] o) (o] (o] (o] (o] (o] (=] (o] (o] o] (o] (o] (o] (o] (=] (o] (o] [o] [o] (o] (o] (=]
(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] [o] (o] [o] (o) [o] (o] [«] (o] (o] o] [«] (o] (o] (o] (=] (o] (o] [o] [o] (] (o) (=]
(o] [o] (o] (o] (o] o] (o] (o] (=] (o] (o] (o] (o] (o) (o] (] (o] (o] (o] (o] (o] (o] (o] (o] |_J (o] (o] |_J [o] (o] (o] (=]

olo|o|o|o|o|o|o|w|w|o]o|olo]o|oR]oIN|e|o]o|ole
olo|o|ofo|o|olole|o|olo|c|o|oloR]eo|N

(=] [o] (o] (o] (o] (o] (o] [a] (V] [}M] (o) (o] (o] (o] (o] (=]

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

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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

Iceland

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M- 1Y

[1Y-2Y

[2Y-3Y

Ireland

]
]
]
[3Y - 5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

Italy

[5Y -10Y]

[10Y - more ]

Total

(o] o] (o] (o] (o] (o] (o] (o] (o] o} (] (o] (o] (o] (o] (o] (o] (o] (=] [o] (o] (o] [o] (o) (o] (=]

'
N

Latvia

[SY -10Y]

o|o|o|o

[10Y - more ]

O|o(o|o|o|o|o|o|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
0
0
0
0
0

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

Total

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

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
BY 5Y1 Liechtenstein 0 o o 0 0 ) 0 o
[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
[3M-1Y ] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] o 0 0 0 0 0 0 0 0
[3Y -5Y ] Lithuania 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
[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 ] Luxembourg 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
[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 ] Malta 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
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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

Netherlands

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M- 1Y

[1Y-2Y

[2Y-3Y

1
1
1
[3Y -5v] Norway

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

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

'
o

Poland

[5Y -10Y]

o|o|o|o

[10Y - more ]

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

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

Total

IS}

[0-3M] 1,360 40 1,360 1,300

N
o
o

2,791 40 2,791 2,647

[
o
w
'
[y

2,355 78 2,355 2,227

I
©

763 30 763 733

o

Portugal 448 112 448 318

=
~

[SY -10Y] 1,441 928 1,441 512

[a

o|o|o|o|o

o

[10Y - more ] 816 809 816 8

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

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

Total 9,975 2,038 9,975 7,745 191

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

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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 0
[3Y -5Y ] Romania 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 0
[1Y-2Y] 0 0 0 0 0 0 0 1
[2Y-3Y] . 25 0 25 0 0 25 0 0
[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 5 0 5 0 0 5 0 il
[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 5 0 5 0 0 5 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 5 0 5 0 0 5 0 0
[0-3M] 49 0 49 49 0 0 0 0
[3BM-1Y] 76 0 76 76 0 0 0 0
[1Y-2Y] 10 0 10 10 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y-5Y] Spain 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 135 0 135 135 0 0 0 1
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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 0
[3Y -5Y ] Sweden 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 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] o 0 0 0 0 0 0 0 0
BY 5Y1 United Kingdom 0 o o 0 0 o 0 o
[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
[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 ] Australia 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 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y ] Canada 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
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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 0
[3Y -5Y ] Hong Kong 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 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y ] Japan 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
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 3 0 3 3 0 0 0 0
[2Y-3Y] S 4 0 2 2 0 0 0 0
[3Y -5Y ] > 10 0 10 10 0 0 0 0
[5Y - 10Y ] 18 0 18 18 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 36 0 36 36 0 0 0 0
[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 ] Switzerland 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
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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

[0-3M]

[3M- 1Y

Other Central
[1Y-2Y

[2Y-3Y

1
} and Eastern
1

[3Y -5y Europe

countries non
[5Y -10Y]

EEA

[10Y - more ]

Total

[0-3M]

Middle East

[5Y -10Y]

[10Y - more ]

Total

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

gjo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
N|o|O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|lo|o|o|o|o|o|o|o

'
[y

=
(4]
=
N

[ay

and the

]
} Latin America
1

N
©

Caribbean

[SY -10Y]

o|o
o|o|u|o
o|o|o|o|o

[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 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS SA

(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 . P )
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] ; 0 0 0 0 0 0 0 0
Af
[3Y-5Y] riea 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] 273 0 273 251 21 0 0 0
[3M-1Y] 181 0 181 181 0 0 0 0
[1Y-2Y] 45 0 45 45 0 0 0 0
[2Y-3Y] 20 0 20 20 0 0 0 0
Oth

[3Y-5Y] ers 14 0 14 14 0 0 0 0
[5Y - 10Y] 7 0 7 7 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 540 0 540 519 21 0 0 0
TOTAL EEA 30 10,412 2,038 10,412 7,883 0 491 0 -5

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
PT053
CAIXA GERAL DE DEPOSITOS SA

(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

Austria

[5Y -10Y]

[10Y - more ]

Total
[0-3M]

[3M- 1Y

[1Y-2Y

[2Y-3Y

Belgium

]
]
]
[3Y - 5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

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

'
[y

Bulgaria

[SY -10Y]

o|o|o|o

[10Y - more ]

Total

'
[y

Cyprus

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

(=] [o] (o] (o] (o] o] (o] (o] (=] (o] [o) (o] [o] (o) (o] [a] ()} [«] [ [0} (o] (o] (o] (o] (=] (o] (o] (o] (o] (o] (o] (=]
(=] [o] (o] (o] (o] o] (o] (o] (=] (o] [o) (o] [o] (o) (o] (a] ()] (o] (o] [0} (o] (o] (o] (o] (o] (o] [o] (o} (o] (o] (o] (=}

(=] [a] (o] (o] [o] [o] [o] (o] (o] (o] (o] (o] o] (o] [o] (o] ()] (o] (o] [¢] [o] (o] o] [a] (] [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
PT053
CAIXA GERAL DE DEPOSITOS SA

(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
BY 5Y1 Czech Republic 0 o o 0 0 ) 0 o
[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 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 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
[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 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 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 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
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
PT053
CAIXA GERAL DE DEPOSITOS SA

(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
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
o France 0 5 5 5 5 0 5 0
[5Y -10Y] 207 0 207 0 0 207 0 0

[10Y - more ] 0 0 0 0 0 0 0 0
Total 214 0 214 0 0 214 0 0

[0-3M] 0 0 0 0 0 0 0 0
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
i Cemany 0 0 0 5 0 0 5 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
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
e e — 3 3 3 3 8 3 3
[5Y -10Y] 0 0 0 0 0 0 0 0

[10Y - more ] 3 0 3 3 0 0 0 0
Total 3 0 8] B 0 0 0 0

[0-3M] 0 0 0 0 0 0 0 0
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
v 0 5 5 5 5 0 5 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
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
PT053
CAIXA GERAL DE DEPOSITOS SA

(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

Iceland

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M- 1Y

[1Y-2Y

[2Y-3Y

Ireland

]
]
]
[3Y - 5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

Italy

[5Y -10Y]

[10Y - more ]

Total

(o] [o] (o] (o] (o] (o] (o] (o] (o] (o] (o} (o] [o] (o] (o] (o] (o] (o] (o] (=] [o] [o) (o] (] (o] (o] (=]

'
[y

Latvia

[SY -10Y]

o|o|o

[10Y - more ]

O|o(o|o|o|o|o|o|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
0
0
0
0
0

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

Total

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

as of 30 June 2013
PT053
CAIXA GERAL DE DEPOSITOS SA

(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
[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
BY 5Y1 Liechtenstein 0 o o 0 0 ) 0 o
[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
[3M-1Y ] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] o 0 0 0 0 0 0 0 0
[3Y -5Y ] Lithuania 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
[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 ] Luxembourg 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
[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 ] Malta 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
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
PT053
CAIXA GERAL DE DEPOSITOS SA

(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

Netherlands

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M- 1Y

[2Y-3Y

1
[1Y-2Y]
]] Norway

[3Y -5Y

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

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

'
o

Poland

[5Y -10Y]

o|o|o

[10Y - more ]

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

Total

IS}

o
)
w
<
N
W
3}

236

[uy
[or]
[ee]

o|o

3,094 3,094 2,962

2,190 2,190 2,064

'
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
34
76
55
25

927 927 902

Portugal 374 143 374 213

[SY -10Y] 1,595 889 1,595 703

N i I N N S S S S S S ) E S S S N S S E N S S =) =) R

o|o|o|o

[10Y - more ] 1,151 746 1,151 399

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

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

Total 9,567 1,967 9,567 7,431 169

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

as of 30 June 2013
PT053
CAIXA GERAL DE DEPOSITOS SA

(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: 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)

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 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 0
[1Y-2Y] 23 0 23 0 0 43 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 1
[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 23 0 23 0 0 3 0 1
[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 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] 118 0 118 118 0 0 0 0
[1Y-2Y] 10 0 10 10 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y ] Spain 0 0 0 0 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 129 0 129 129 0 0 0 1
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
PT053
CAIXA GERAL DE DEPOSITOS SA

(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 ] Sweden 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 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] o 0 0 0 0 0 0 0 0
BY 5Y1 United Kingdom 0 o o 0 0 o 0 o
[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
[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 ] Australia 6 0 6 0 0 6 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 6 0 6 0 0 6 0 0
[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 ] Canada 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
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
PT053
CAIXA GERAL DE DEPOSITOS SA

(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 ] Hong Kong 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 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y ] Japan 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
[3M-1Y] 1 0 1 1 0 0 0 0
[1Y-2Y] 2 0 2 2 0 0 0 0
[2Y-3Y] S 3 0 3 3 0 0 0 0
[3Y -5Y ] > 11 0 11 11 0 0 0 0
[5Y - 10Y ] 12 0 12 B 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 29 0 29 29 0 0 0 0
[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 ] Switzerland 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
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
PT053
CAIXA GERAL DE DEPOSITOS SA

(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 ]

Total

[0-3M]

[3M- 1Y

Other Central
[1Y-2Y

[2Y-3Y

1
} and eastern
1

[3Y -5y Europe

countries non
[5Y -10Y]

EEA

[10Y - more ]

Total

[0-3M]

Middle East

[5Y -10Y]

[10Y - more ]

Total

(o] (o] (o] (o] (o] (o] (o] (o] (o] o} (o] (o] (o] (o] (o] (o] (o] (o] (=] [o] (o] (o] [o] (o) (o] (=]

'
o

'
o

and the

]
} Latin America
1

Caribbean

[SY -10Y]

o|o|o

[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

Y [o] o) (o] (o] | ][] [e] (] (o] [o] (o] (o] (o) (o] (o] (=] [«] (o] o] (o] (o] (o] (o] (=] (o] (o] [o] [o] (o] (o] (=]
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

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

EOO\lO(\D‘bI\.)OOOOOOOOOOOOOOOOOOOOOOOO

%OD\lDg\lI\)OOOOOOOOOOOOOOOOOOOOOOOO

800\lOg\lI\JOOOOOOOOOOOOOOOOOOOOOOOO

Total

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

as of 30 June 2013
PT053
CAIXA GERAL DE DEPOSITOS SA

(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] ; 0 0 0 0 0 0 0 0
Af
[3Y-5Y] riea 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] 291 0 291 270 20 0 0 0
[3M-1Y] 181 0 181 181 0 0 0 0
[1Y-2Y] 34 0 34 34 0 0 0 0
[2Y-3Y] 14 0 14 14 0 0 0 0
Oth

[3Y-5Y] ers 13 0 13 13 0 0 0 0
[5Y - 10Y] 7 0 7 7 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 540 0 540 519 20 0 0 0
TOTAL EEA 30 9,962 1,967 9,962 7,562 0 433 0 -3

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
PTO053
CAIXA GERAL DE DEPOSITOS SA

(in million Euro)

31/12/2012 30/06/2013

RWA for credit risk 63,017 62,328

RWA Securitisation and re-securitisations 673 679

RWA Other credit risk 62,345 61,648
RWA for market risk 1,440 1,411
RWA for operational risk 3,925 3,925
RWA Transitional floors 0 0
RWA Other 0 0
Total RWA @ 68,383 67,663

Explanatory footnotes
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